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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





February 7, 2000 3 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past seven months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 92,545,977 Earned Interest Yield 
Total Net Earnings $ 86,450,370 Pooled Funds 5.729% 
Average Age of Portfolio 382 Days All Funds 5.576% 


Total cost of the securities on hand on January 31, 2000 was $2,560,471,555 with a market value of 
$2,534,631,432 plus fixed assets accrued earnings of $15,364,108. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 


. January 31, 2000. These investments are in compliance with California Code and our statement of 


investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 
The reports reflect: 


1. Interest received and earnings for the month of January 2000, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on January 31, 2000. 

4. General journal detailing purchases, sales, and interest activities during the month of January 
2000. 


Very truly yours, DOCU! 





Susan Leal 
Treasurer 





Enc. 

cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., E. Navas 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 
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CoE EL Yes ClOmUy Neh Y OF SAN FRANCISCO 
MU Rear DVAGN L-E: DAs 415-554-4487 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 02/02/00 00:00:21 
INVESTMENTS OUTSTANDING AS OF 1/31/00 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
eeu oe amas Seep ey a tes! Pe ana eens Pe yy eee ogee ah cr ier ne as mee eree oe 
(Investment Type) 12 TREASURY NOTES 45:...13% (C) 54623 °5.820 99.5271 1,164,005,000.00_. 1,155, 517,288.95 
(Investment Type) 41 FNMA DISCOUNT NOTES 1..80:%.(C) 5.5985 /-5.672, 98.460 46,771 ,,000.:00 46,050,897.07 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 5.03% (C) 5.534 5.648 97.983 131,491,000.00 128, 838, 926.63 
(Investment Type) 44 FMC DISCOUNT NOTES PEULS.(G) 5.919 5,609 98.376 185,002,000.00 181,998 ,037-57'6 
(Investment Type) 51 BANKERS ACCEPTANCE-DOMESTIC LLeAS 3: (€) 5:618 5.757 97.2588 292,655,053. 64 285, 595, 981295 
(Investment Type) 81 COMMERCIAL PAPER DISC 13,453: ('C) Se 199? “S2B42 19952716 346, 982,000.00 344,470,422.57 
(Investment Type) 91 NEGOTIABLE C.D.'S 16.33%3.(C) 5.162 -5.762 1002000 418,000,000.00 418,000,000.00 


ASSETS FIXED 5.656 - 5.780 99.055" -2;584,906,053.64) -27560,4717554293 





ag = 
y : - 
: 
er a 
" p ‘ 
‘ 4 ° 
2 E : 
; 
‘ 
. 
; 
- ; 
= = 
es. . 
‘ 
= a . - 
ra » 4 - ‘ 
a 


oe 
Zz i 
ts : ; 
* E 
i » 
™ = 
‘ ” 
tm a 
in ’ : , : 
=“. 
i 
‘ 
“ - a] 
2 — 
- vs A 
ad ‘ 
a a a 


sa ay REI 
me 
i] 


| al] 4 
n } . 
pt i ive ) D 
"i = 
fon t od 
i? s i ad 
fi ' as s a 
=e V ““ 
| ~ % , a3 oo 
— a “ ° ¥ 
“) Po = @ - 
‘, J 4 ig 8 
4 b- * £ 
“ a 
& ¢ 5 : 
. ee 4 w : ? 
 - ad z Md 1A 
ak 4 . (59 *) 


4° 
vg = 
e 


mresval} 


+ 
«4 


7 yee) tye 





/ CO USN Ley O 
DANIEL 


Cl Ll ¥ 


DAL 


SA 
Y 


4.15: = 5 


FUR AcN € 
3 4 


; INVESTMENT INVENTORY WITH MARKET VALUE 


(RPTMKT) 


INVESTMENTS OUTSTANDING AS OF 01/31/00 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK FUND 
NUMBER PURCHASE MATURITY DATE BROK "SAFE 
34213 T NOTE 99.1 40 100 
03/31/95 03/31/00 89 000 

34214 °T NOTH 99.1 40 100 
03/31/95 03/31/00 71° 000 

S4215) T NOLE. 9921 40 : 100 
037321/95 03/31/00 87 . 000 

34276 T NOTE 9:9. 1 40 100 
03/31/95 03/31/00 40 000 

34930 T NOTE(99.6) 9123827169 £9". 1.00 
04/30/96 04/30/00 71 000 

34940 T NOTE(98. 30) 912827T69 19 100 
04/30/96 04/30/00 40 000 

34967 T NOTE (98.24) GU2827T69 19 100 
04/30/96 04/30/00 79 000 

34446 T NOTE(98. 28) 40 9530 
07/20/95 06/30/00 40 000 

36841 T NOTE (99.26) 91282748 to 400 
06/30/98 06/30/00 40 000 

36842 T NOTE (99.26) 91282748 19 8100 
06/30/98 06/30/00 74 000 

36843 T NOTE (99.26) 91282748 19 100 
06/30/98 06/30/00 87 000 

36844 T NOTE (99.26) 912827438 19 9530 
06/30/98 06/30/00 89 000 

34710) T., NOTE (992.26) 40 100 
01/31/96 07/31/00 89 000 
34711 T NOTE (99.28) 40 100 
01/31/96 07/31/00 74 000 

34712 T NOTE (99.24) 40 100 
01/31/96 07/31/00 71 000 

34713 T NOTE(99.275) 40 100 
01/31/96 07/31/00 40 000 

34714 2 NOTE( 99.275) 40 100 
01/31/96. 07:/31,/700 87 000 

36034 T NOTE (99.30) 9128273D2 £9". LOO 
08/15/97 08/15/00 87 000 

36035 T-NOTE (99.30) 91 28273D2 19 100 
08/15/97 08/15/00: 89 000 

36086 T NOTE (99230) 9128273D2 19) “=100 
08/15/97 08/15/00 50 000 

36037 °T NOTE (99.30) 91 28:273D2 19> 200 
08/15/97 08/15/00 74 000 

36038 T NOTE (99.30) 9128273D2 OS HOO 
08/15/97 08/15/00 40 000 

36039 T NOTE: (99.30) 9128273D2 £9 100 
08/15/97 08/15/00 89 000 

36040 T NOTE (99.30) 9128273D2 EOE akOlO 
000 


08/15/97 08/15/00 50 


CPN RATE 


YTM TR 


PAR/ SHARES 
BOOK 





6.8750 
7.1100 
6.8750 
7.1100 
6.8750 
7.1106 


6.8750 - 


7. L100 
6.7500 
6.9943 
6.7500 
7.0618 
6.7500 
are lec}s) 
5: 8750 
6.1400 
5237/50 
5.4948 
5.3:750 
5.4948 
523750 
5.4948 
5:3) 750 
5.4948 
6.1250 
6.4200 
6.1250 
6.4100 
65.1250 
6.4400 
6.1250 
6.4200 
6. 1250 
6.4200 
6.0000 
6.0346 
6.0000 
6.0346 
6.0000 
6.0346 
6.0000 
6.0375 
6.0000 
65/085 
6.0000 
6.0404 
6.0000 
6.0404 


5,000,000.00 
4,950,000.00 
5,000, 000.00 
4,950,781.25 
5,000,000.00 
4,950,781.25 
5,000,000.00 
4,950,781.25 
10,000,000.00 
9,916,015.62 
10,000,000.00 
9,892,968.74 
10,000,000.00 
9,873,225.60 
5,000,000.00 
4,943,750.00 
12,000,000.00 
11,973, 120.00 
12,000, 000.00 
11,973, 120.00 
12,000,000.00 
11,973, 120.00 
12,000,000.00 
V1, 973, 120.00 
7,000,000.00 
6, 947, 110..00 
7,000,000.00 
6, 921,850.00 
7,000,000.00 
6,912,205.00 
7,000,000.00 
6,920,138.12 
7,000,000.00 
6,919, 401.27 
5,000,000.00 
4,995,312.50 
5,000,000.00 
4,995,312.50 
5,000,000.00 
4,995,312.50 
5,000, 000.00 
4,994,921.85 
5,000,000.00 
4,994,921.85 
5,000,000.00 
4,994,531.25 
5,000,000.00 
4,994,531.25 


Ios C0 


448 7 


MARKET VALUE 
MARKET PRICE 


9; 009,375.00 
100.1875000000 
5,,009:;,.375.. 00 
100.1875000000 
97, 009; 375,00 
100.1875000000 
5; 009,375.00 
100.1875000000 
10,018, 750.00 
100.1875000000 
10,018,750.00 
100.1875000000 
10,018,750.00 
100.1875000000 
4,998,437.50 
99.96875000000 
1h; 97347 7150.00 
99.78125000000 
12,973; 750:.00 
99.78125000000 
Lt, O73); 7250 00 
99.78125000000 
117 973i, 750.00 
99.78125000000 
7, 004,;375:.00 
100.0625000000 
7,004,375.00 
100.0625000000 
7, 004,375.00 
100.0625000000 
7,004,375.00 
100.0625000000 
1, 004; 373-00 
100.0625000000 
5,000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
5,000,000.00 


100.0000000000 ° 


5,000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


116,461.75 
SUNGARD 
116, 461%.75 
SUNGARD 
116,461.75 
SUNGARD 
116,461.75 
SUNGARD 
172,458.79 
SUNGARD 
£72, 498.279 
SUNGARD 
172,458.79 
SUNGARD 
25,824.18 
SUNGARD 
56, 703.30 
SUNGARD 
5:6; 703.30 
SUNGARD 
56,7038: 30 
SUNGARD 
56,.703::.30 
SUNGARD 

1, L888 
SUNGARD 

L, 77.88 
SUNGARD 

hy 7.88 
SUNGARD 
pl B88 
SUNGARD 

1, 279288 
SUNGARD 
138,586.96 
SUNGARD 
138,586.96 
SUNGARD 
138,586.96 
SUNGARD 
138,586.96 
SUNGARD 
138,586.96 
SUNGARD 
S87 es 5 SHS) 
SUNGARD 
138,586.96 
SUNGARD 


02/02/00 


PAGE: I 
00:00:47 


UNREALIZED GAIN 
UNREALIZED LOSS 


——* 59,375.00 
58,593.75 
58,593.75 
58,593.75 

102,734.38 
125,781.26 
145,524.40 
54,687.50 
630.00 
630.00 
‘630.00 
630.00 
87,265.00 
82,525.00 
92,170.00 
84,236.88 
84,973.73 
4,687.50 
4,687.50 
4,687.50 
5,078.15 
5,078.15 
5,468.75 


9,468.75 
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INVESTMENT INVENTORY WITH 


AN 


ERAN CTS € SO 


41S = 5 9:74 
MARKET 


VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/00 
MAJOR SORT KEY IS ICC# 


CUT we CrOe UCN: a 
MR. DANIEL 

(RPTMKT ) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
36041 T NOTE (99.30) 9128273D2 19 
08/15/97 08/15/00 74 
36042 T NOTE (99.30) 9128273D2 19 
08/15/97 08/15/00 87 
36043 T NOTE (99.30) 9128273D2 19 
08/15/97 08/15/00 40 
34805 T NOTE(99 425) 912827X23 19 
02/29/96 02/28/01 39 
34807 T NOTE(99.25) 912827X23 1.9 
02/29/96 02/28/01 40 
34810 T NOTE(99.16) 912827X23 19 
02/29/96 02/28/01 9 
34828 T NOTE(98.5) QIASZTR23 19 
03/11/96 02/28/01 71 
34829 T NOTE(98.5) 912827X23 19 
03/11/96 02/28/01 89 
34830 T NOTE(98.19) 912827X23 19 
03/11/96 02/28/01 al 
35706 T NOTE 912827X64 19 
04/24/97 04/30/01 40 
35707 PY NOTE 912827xX64 LS 
04/24/97 04/30/01 87 
35708 T NOTE 912827X64 1g) 
04/24/97 04/30/01 74 
35709 T. NOTE 912827xX64 19 
04/24/97 04/30/01 89 
36757 T NOTE (100.2) 9128274E9 19 
05/15/98 05/15/01 40 
36761 T NOTE (100.2) 912827459 af) 
05/15798 05/15/01 87 
350169 T. NOTE (9:9...245) 9128 27Y22 19 
05/31/96 05/31/01 87 
39070 Tf NOTE (99.215) 912827Y22 1.9 
05/31/96. 05/31/04 40 
37600 T NOTE (99.21) 9128275H1 Lg 
06/01/99 05/31/01 74 
37601 T NOTE. (993.21) 9128275HL eg 
06/01/99 05/31/02 87 
S1O02 T NOTE ¢(99321) 9128275H1 ee 
06/01/99 05/31/01 40 
35192 °T NOTE) (9:7 28) 912827892 Als) 
08/15/96 08/15/01 40 
35213 T NOTE (98.27) 912827239 ie) 
09/03/96 08/31/01 89 
35214 T NOTE(98.27) 912827239 eS 
09/03/96 08/31/01 74 
35215 NOTE (S8aZ27) 912827239 ay) 
09/03/96 08/31/01 40 


FUND 
ISAFE 
100 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
6.0000 
6.0404 
6.0000 
6.0404 
6.0000 
6.0404 
5.6250 
5.6800 
5. 6250 
5.6800 
5.6250 
5.7400 
5 16250 
6.0600 
5.6250 
6.0600 
5.6250 
5.9600 
6.2500 
6.6928 
6.2500 
6.6974 
6.2500 
6.6928 
6.25900 
6. 1029 
5% 6250 
5. 6135 
5.6250 
5, 6135 
6.5000 
6.5826 
6.5000 
6. 5826 
5.2500 
5.4338 
5.2500 
5.4338 
D1. 2900 
2» 4338 
1.<.8750 
8.5648 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
6.7804 


PAR/SHARES 
BOOK 


5,000, 000.00 
4,994,531.25 
5,000,000.00 
4,994,531.25 
5,000,000.00 
4,994,531.25 
20,000,000.00 
19,952, 624.60 
5,000, 000.00 
4,988,150.00 
25,000,000.00 
24,875,512.15 
5,000, 000.00 
4,907,031.25 
5,000,000.00 
4,907,031.25 
5,000,000.00 
4,929, 687.50 
7,000,000.00 
6, 892,265.63 
7,000,000.00 
6,891,171.88 
7,000,000.00 
6, 892,265.59 
7,000,000.00 
6, 890,078.13 
30,000, 000.00 
30,009, 375.00 
30,000,000.00 
30,009, 375.00 
10,000,000.00 
9,965, 300.00 
10,000,000.00 
9,965, 300.00 
8,000,000.00 
7,972,500.00 
8,000, 000.00 


7, 972,500 00° 


8,000,000.00 
7, 9727 500...00 
7,000,000.00 
6,806, 890. 63 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 


448 7 


MARKET VALUE 
MARKET PRICE 


5,000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
19;,837,900.00 
99.18750000000 
4,959,375. 00 
99.18750000000 
24,796,875.00 
99.18750000000 
4,999;,375;00 
99.18750000000 
4,959;,375.00 
99.18750000000 
4,959, 375...00 
99.18750000000 
6, 982,500.00 
99.75000000000 
6,982,500.00 
99.75000000000 
6,982,500.00 
99.75000000000 
6; 982,500.00 
99.75000000000 
29, 6717.87 5...010 
98.90625000000 
29),.00: 2, 805:.,00 
98.90625000000 
9, 99'6:;,,87/5..:010 
99.96875000000 
9,996,875 ,.00 
99.96875000000 
7,870,000.00 
98.37500000000 
7,870,000.00 
98.37500000000 
7,870,000.00 
98.37500000000 
Ii, USh 2507-00 
101.8750000000 
4,993,750.00 
99.87500000000 
4, 9937, 750/00 
99.87500000000 
4), 993), 1-50! 00 
99.87500000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


138,586.96 
SUNGARD 
138,986.96 
SUNGARD 
138,586.96 
SUNGARD 
478, 991.46 
SUNGARD 
119,647.79 
SUNGARD 
998); 238.95 
SUNGARD 
LIS) 640.79 
SUNGARD 
119,647.79 
SUNGARD 
119,647.79 
SUNGARD 
14a, 7 7B 8D 
SUNGARD 

1 a8: 815 
SUNGARD 
1d, PTAs 
SUNGARD 
aed 8 2-815 
SUNGARD 
361,607.14 
SUNGARD 
361, 607.14 
SUNGARD 
Ld, -Bi8'S:. 2:5 
SUNGARD 
111, 885525 
SUNGARD 
12,295.08 
SUNGARD 
72,295.08 
SUNGARD 
12,299.08 
SUNGARD 
254,693). 53 
SUNGARD 
13/8), 259:./67 
SUNGARD 
1385 259.67 
SUNGARD 
13385 2590" 
SUNGARD 


02/02/00 


PAGE: 2 
00:00:47 


UNREALIZED GAIN 
UNREALIZED LOSS 


5,468.75 
5,468.75 


5,468.75 


=115, 124-60 
=28, 775.00 


=718), 63.15 
52; 343.15 


52,343). 75 
29;, 687.50 
90,234.37 
Gi, 32/8. L2 
90),.23.4'.4 1 


92, 42187 


-337,,,900...00 


=337),, 500:100 
31,57 5:200 


317575500 


-102, 500 ..00 
-102,500.00 


=102,,500'..00 
324, 859530 


52, 343645 
92; 343575 


SAP SSS 7S) 





Aes wersotos 
N35 Vis ppannai 
‘gata bey er 
Alas rat aa 
ane 


Os sb 


- 









av sy thas 


crs Ba ery eset 


 @beetgxr 
yu, ee 
spe s ARES 


PPTYSANSS 


= Saas 
#008" ee 
sre gs* yen‘ab 
$* Age" Hoo ' ae 
‘@*eee* Tho e 
Peer AGO" BG 








200% Oe aa 
£0" roo ee 


ay sai? 





rege 208° “ta 
,2668000004 
#68 5,2 GP 


prin — eo 





 g2genaeorgy 


‘et 


(r 


bef 


(RPTMKT) 


INVEST DESCRIPTION 


NUMBER PURCHASE MATURITY DATE 
A 35254 T NOTE (97.11) 
09/03/96 08/31/01 
A 37786.T NOTE (99.26) 
08/31/99 08/31/01 
A 37787 T NOTE (99.30) 
08/31/99 08/31/01 
A 37788 T NOTE (99.235) 
08/31/99 08/31/01 
A 37789 T NOTE (99.21) 
08/31/99 08/31/01 
A 37790 T NOTE (99.30) 
08/31/01 89 
A 34791, Tf NOTE (99.21) 
08/31/99 08/31/01 
A 37792 T NOTE (99.30) 
08/31/99 08/31/01 
A 397-93 “T NOTE (99%. 2%) 
08/31/99 08/31/01 
A 37794 T NOTE (99.21) 
08/31/99 08/31/01 
A 37795 T NOTE: (99.30) 
08/31/99 08/31/01 
A 37994 T NOTE °(99.23) 
11/30/99 21/30/01 
A 37995 TPT NOTE. (99323) 
11/30/99 11/30/02 
A 35462 T NOTE 
12/32/96 12/31/01 
A 35520 T NOTE (98.2) 
01/31/97 01/31/02 
A 35521 T NOTE(98.10) 
OL/31797 O1/31/02 
A .35522 .T NOTE( 99511) 
OL/SL/97 0731/02 
Ac 35523), fT NOTE:(9:92.11) 
OL/3L/97 OL/ 32/02 
A, 35524 sT NOTE (99225) 
OU/31/ 97 01/31/02 
A 39525 -T NOTE (99%.16) 
On /3277/ 97. OL / 3/02 
A 35526 T NOTE(99.16) 
01/31/97 0O1/ 31702 
A 39527 LT NOTE(992 16) 
OL/SL/ SH. 0/31/02 
A 35528 T NOTE(99.16) 
01/31/97 01/31/02 
A 38094 LT NOTE, (99)42'5)) 


01/31/00 01/31/02 


000 


Y / 1GrO4U 
DANI 


N 
EL 


INVESTMENT 


ag O 


Er SA 


DALY 


INVENTORY WITH MARKET 


N FRANCHI 
4° De- 515. 4 
VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/00 


CUSIP 


912827239 
9128275P3 
912827523 
9128275P3 
9128275P3 
912827523 
5.5450 

9I28 27523 
9128275P3 
912827523 
912827523 
912827523 
IAB 272ES 
G1 2B272ES 
9128272E1 
912827266 
912827266 
912827266 
912827266 
912827266 
9128272G6 
912827266 
9128272G6 


912827266 


9128275xX6 


MAJOR SORT KEY IS ICCtH 
BANK FUND CPN RATE PAR/SHARES 
BROK ‘SAFE YTM TR BOOK 
19 100 6.5000 5,000,000.00 
87 000 7.1516 4,865,176.64 
19° 100 5.5000 5,000,000.00 
40 000 5.6130 4,9895,.453:.13 
19 ‘100 5.5000 10,000, 000.00 
40 000 5.5498 9,990, 700.00 
LO <1OO>. “550100 10,000,000.00 
40 000 5.6465 OF G25 66:29 
19. LOO. 55000 5,000,000.00 
40 000 5.6885 4,982,421.88 
19 100. 5.5000 10,000,000.00 
9,991,600.00 98.37500000000 
19 2100 5.5000 5,000,000.00 
89 000 5.6885 4,982,421.88 
LS 100 5.5000 10,000,000.00 
74 OOO 5.5450 9,991, 600.00 
19 100 5.5000 5,000,000.00 
74 OOO 5.6885 4,982,421.88 
19 100 5.5000 5,000,000.00 
87 000 5.6885 4,982,421.88 
19 9530 5. S000 10,000,000.00 
87 000 5.5450 9,991,600.00 
19) hO00 (5,875.0 25,000,000.00 
40 000 6.0306 24,927, 734.38 
19 100° 5.8750 25,000,000.00 
87 000 6.0306 24,927, 134.38 
1:9" HOO - 624250 10,000,000.00 
40 000 6.1864 9 GHG; DO. 50) 
19 100 6.2500 10,000,000.00 
89 000 6.7101 9, 8.07,/262.. 50 
eS tL 6.2500 20,000,000.00 
89 Q00 6.6536 19, 66a, 368.75 
19 100 -6. 2500 4,000,000.00 
74 OOO 6.4092 37973125 ..00 
19 IF ‘6125100 6,000,000.00 
74 OOO 6.4092 57 959), 681.00 
19 100 6.2500 5,000,000.00 
87 000 6.3051 4, 988,350.00 
Lo L000 622500 10,000,000.00 
74 000 -6.37:02 9, 949 28. KO 
19: 100 6.2500 10,000,000.00 
89 000° 6.3720 97948), 4371.50 
19 100! “6.2500 10,000,000.00 
89! 000 6.31609 9, 958, 125. 00 
19s 100; Gs2500 10,000,000.00 
v4. O00) “6537/02 9 949, 28. WS 
19h 100) Gesr7s0 8,000,000.00 
40 000 6.5061 1, 9810), 625.00 


MARKET VALUE 
MARKET PRICE 


4,993, 7'90:.'00 
99.87500000000 
47 98, 750..'00 
98 .37500000000 
9,837,500.00 
98 .37500000000 
9,837,500.00 
98.37500000000 
4,918, 750.00 
98 .37500000000 
97,837,500. 00 
SUNGARD 
4,918,750.00 
98.37500000000 
9,837, 500:..00 
98.37500000000 
4,918,750.00 
98.37500000000 
4,918,750.00 
98.37500000000 
9,837, 900 «00 
98.37500000000 
24), 671,81 51.00 
98.68750000000 
247-671, 87'9).00 
98.68750000000 
9),.909,375.. 00 
99.09375000000 
9, 98" .250...00 
99.31250000000 
19,862,500.00 
99.31250000000 
3), 97:2, 500'.00 
99.31250000000 
§,,958:, #50)-00 
99.31250000000 
4, 965,.62:5..00 
99.31250000000 
97 9381,,250'900 
99.31250000000 
9, 931, 250'..00 
99.31250000000 
97,93, Z50/500 
99.31250000000 
9, 938, 2510). /0'0 
99.31250000000 
7,965,000.00 
99.56250000000 


RUN: 


02/02/00 


PAGE: 3 
00:00:47 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE 


-154, 


138,259.67 
SUNGARD 
L116; 346.15 
SUNGARD 
232, 692.31 
SUNGARD 
232,692. 3:1 
SUNGARD 
116, 346.15 
SUNGARD 
2327692). 341 
100.00 
116,346.15 
SUNGARD 
23:2,,692.5341 
SUNGARD 
116, 346.15 
SUNGARD 
116,346.15 
SUNGARD 
232, 692 31 
SUNGARD 
252, 80.62 
SUNGARD 
292, 820.62 
SUNGARD 
53, 846215 
SUNGARD 
7 e708 
SUNGARD 
3,434.07 
SUNGARD 
686.81 
SUNGARD 
1,030.22 
SUNGARD 
858:..52 
SUNGARD 
diy Hla, O08 
SUNGARD 
de, #08 
SUNGARD 
Ab, Le OS. 
SUNGARD 
Han 08 
SUNGARD 
1,401.10 
SUNGARD 


UNREALIZED LOSS 


128,573.36 


=1:0), HOS 13) 


153720000 


1394 LI63529 


=63;7 671-88 


—63,, 671.88 
~1547, 1001.00 
-~63, 671.88 
-~63,671.88 


-154,100.00 


| 


2957, 859.38 


259), 859538 


=67, 4895.50 
123, 9875.50 


CAO 8 Upriea es 2s) 


-625.00 

= 93-290 
=22, 7251.00 
=i7, 968 W0 
=27 187.90 
=21,:875;..00 
=F, VOBie ws 
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03/31/98 03/31/03 


SPs ay Lan: 


OU NT 


O 


F SA 


DALY 


INVENTORY WITH 


4 15 = 
MARKET 


FRANC 1 SC. © 


2 sor 4 
VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/00 


MR DANTEL 
INVESTMENT 
(RPTMKT ) 
INVEST DESCRIPTION CUSIP 
NUMBER PURCHASE MATURITY DATE 
38095 T NOTE (99.18) 9128275X6 
01/31/00 08/31/02 
38096 T NOTE (99.18) 9128275X6 
OL/31/00 01/31/02 
38097 T NOTE (99.25) 9128275X6 
01/31/00 01/31/02 
38098 T NOTE (99.25) 9128275X6 
01/31/00 01/31/02 
38099 T NOTE (99.18) 9128275xX6 
01/31/00 01/31/02 
38100 T NOTE (99.25) 9128275X6 
01/31/00 01/31/02 
3810 T NOTE (99.18) 9128275xX6 
01/31/00 01/31/02 
35724 T NOTE (99.16) 9128272S0 
04/30/97 04/30/02 
36196 T NOTE (100.60) 9128273L4 
LO/31/97 20/31,/02 
36197 T NOTE(100.60) 9128273L4 
NOJ3L/ 97 LOPS (02 
36198 T NOTE(100.60) 9128273L4 
10/31/97 10/31/02 
36594 T NOTE (99.16) 9128274B5 
03/31/98 03/31/03 
36595 T NOTE, (99.16) 9128274B5 
03/31/98 .03/31/03 
36596 T NOTE (99.16) 9128274B5 
03/31/98 03/31/03 
36597. T NOTE (99.16) 9128274B5 
03/32/98). 03/3:L/03 
36598 T NOTE. (99.16) 9128274B5 
03/31/98 03/31/03 
36599 T NOTE (99.16) 9128274B5 
03/31/98 03/31/03 
36605. T’ NOTE (99.9) 9128274B5 
03/31/98 (03/31/03 
36606 T NOTE (99.9) 9128274B5 
03:/32/98 03/31/03 
36607 .T NOTE.“(99. 9} 9128274B5 
03/31/98 03/31/03 
36608 T NOTE (99.8) 9128274B5 
03/31/98 03/31/03 
36609 T NOTE (99.8) 9128274B5 
03/31/98 03/32/03 
A 36610 T NOTE. (99.8) 9128274B5 
08/31/98 03/31/03 
A 3660L TT) NOLES (9958) 9128274B5 


MAJOR SORT 

BANK FUND CPN RATE 

BROK 'SAFE YTM TR 
19 100. ©.3750 
40 O00 6.6164 
19 I - 6..3750 
40 000 6.6164 
19 *100 623750 
45-000. 6.5061 
£9 £00 6.3750 
89 000 6.5061 
19 1005 653750 
89 000 6.6121 
19 100 -6.3750 
87 6000.66 AS 019 
19 100 6.3750 
87 O00 6.6121 
19 1 6.6250 
50° 000 6.752'6 
19° LOO 5. 7500 
40 000 5.7064 
9 2100 (5.7500 
89 000 5.7082 
19° 100 5.7500 
87 000 5.7082 
19.5005. S.5000 
89 000 5.6148 
19° 100° 5.5000 
89 000 5.6160 
19-3052 5.5000 
89 000 5.6148 
19 3052.- 5.5000 
89 000 5.6043 
19 62000) 5. 5000 
87 O00 5.6149 
19° 100 5.5000 
74 OOO 5.6149 
£9) “100° 55000 
40 000 5.6689 
19 100° 3.5000 
89 000 5.6707 
19 100 ~S: 5000 
87 6000 5.6707 
Sy HOO 15.5000 
89 (000 “S.6762 
92 LOO! 19,5,010,0 
ST (000) eSi6ne2 
LEO WOO: 5-50.00 
74 OOO S.6762 
HS) OOF “Seo 000 
40) 1000) SrGrie2 


KEY IS ICC# 


PAR/SHARES 
BOOK 


8,000,000.00 
7,964,375.00 
8,000,000.00 
1, 964737500 
8,000,000.00 
U, 98062500 
8,000,000.00 
hy 980,625.00 
8,000,000.00 
7, 965;,,000...00 
8,000,000.00 
7,981, 250.. 00 
8,000,000.00 
7,965,000.00 
10,000,000.00 
9,946,600.00 
15,000,000.00 
157028, 125.00 
15,000,000.00 
15, O26, 953.113 
15,000,000.00 
15:70:26, 953\13 
200,000.00 
169'9;,,0:10'.,0:0 

8, 650,000.00 
8, 606, 732.50 
150,000.00 
49. 257. 50 
1,000,000.00 
99'5;,,5.010:..00 
10,000,000.00 
9,950,500.00 
10,000,000. 00 
9,950,500.00 
10,000,000.00 
OF 92, S43: 15 
10,000,000.00 
9, 926,562,590 
10,000,000.00 
9;, 92:67,9:62 «90 
7,000,000.00 
6,946,953). 13 
7,000,000.00 
6,/9:4(6,, 953). 1k3 
7,000,000.00 
67/9416; 953).1E3 
7,000,000.00 
G9 4G Voss 


448 7 


MARKET VALUE 
MARKET PRICE 


7,965,000.00 
99.56250000000 
7,965,000.00 
99.56250000000 
7,965,000.00 
99.56250000000 
7,965,000.00 
99.56250000000 
7,965,000.00 
99.56250000000 
7,965,000.00 
99.56250000000 
7,965,000.00 
99.56250000000 
9,996,875.00 
99.96875000000 
14, 667,187.50 
97.78125000000 
14,667 ,,487...50 
97.78125000000 
14, 667,187.50 
97.78125000000 
193,312.50 
96.65625000000 
8,360, 765:...63 
96.65625000000 
144,984.38 
96.65625000000 
966,562.50 

96. 65625000000 
97, 665;-625:.-00 
96.65625000000 
9, 665;, 625.00 
96.65625000000 
9, 665, 625.00 
96.65625000000 
9, 665; 625 .00 
96.65625000000 
9, 665,,625:.00 
96.65625000000 
6, 1651,,937/,.50 
96.65625000000 
6, 165, 939.50 
96.65625000000 
6,765, 9371.50 
96.65625000000 
6771.6), 938i 30 
96.65625000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


1,401.10 
SUNGARD 
L, 401.170 
SUNGARD 
1,401.10 
SUNGARD 
1,401.10 
SUNGARD 
1, 401. 10 
SUNGARD 
LL, 401; LO 
SUNGARD 
1,401.10 
SUNGARD 
169,265.11 
SUNGARD 
220,364.01 
SUNGARD 
220,364.01 
SUNGARD 
220,364.01 
SUNGARD 
3,726.78 
SUNGARD 
161, 183.06 
SUNGARD 

27 HI9208 
SUNGARD 
18),°633'..8:8 
SUNGARD 
186, 338.80 
SUNGARD 
186,338.80 
SUNGARD 
186, 338.30 
SUNGARD 
186,338.80 
SUNGARD 
186, 338.80 
SUNGARD 
1310/7437. 26 
SUNGARD 
130,437.06 
SUNGARD 
13:10, 437.16 
SUNGARD 
USO ASSIS LUi5 
SUNGARD 


02/02/00 


PAGE: 4 
00) S 001247. 


UNREALIZED GAIN 
UNREALIZED LOSS 


625.00 


625.00 


=15;, 625.00 
=1'5 6291.00 
0.00 
=16,.250'..00 
0.00 


50, 275500 


=3'60),, 937.50 
359,765.63 
=359; 7165.63 

25, 6950 
-245, 966.87 

34, 273). 

=28,,937/..90 
=28'4,87/5)..00 
=28:4, 8:7/5)..00 
=26d, 7B. WS 
=2:60;, 937.50 
-=260, 937.50 
=160,, 01568 
=18 457 (Od 5/63 
=18a, 015-63 


=d3i), ONS).63 
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INVEST DESCRIPTION 


NUMBER 


36620 T NOTE 


36621 
36622 
36623 
36792 
36793 
36990 
36991 
33942 
37126 
37129 
37130 
37138 
37141 
37142 
37143 
37144 
37146 
37950 
37378 
37379 
37383 
37546 


37547 


au 


PURCHASE MATURITY DATE 


(99.13) 
03/31/98 03/31/03 
NOTE (99.13) 
03/31/98) 03'731703 
NOPE. “(99'.13)) 
03/31798,038731,703 
NOTE, (99.13) 
03:/3'1/98) -03/31/03 
NOTE (99:.23) 
06/01/98 05/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE, (99...23) 
06/01/98 05/31/03 
NOTE: 3(99:.23) 
06/01/98 05/31/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (99.22) 
11/16/98 11/15/03 
NOTE: (98:25) 
LIZ LE/ 98: Vy LS/03 
NOTE (98.25) 
11/16/98. 11/15/03 
NOTE (99.8) 
11/16/98 11/15/03 
NOTE (99.8) 
LI/ 16/98 “01/15/03 
NOTE (99.8) 
Lay V6/98 11/25/03 
NOTE (98.26) 
Li/1O/98 VL/15703 
NOTE (98.26) 
VU/LE/98' AAAS 703 
NOTE (98.30) 
MY 6/98 TL a57/03 
NOTE (94.10) 
TTS 99) AMA £03 
NOTE AAC9'9 £22) 2 
02/16/99 02/15/04 
NOTE NESS 22) 
02/16/99 02/15/04 
NOTE (98.25) 
02/25/99 02/15/04 
NOTE (99.4) 
05/17/99 05/15/04 
NOTE (99.4) 
05/17/99 05/15/04 


M 


C 


R 


I 


hy Xe / ACL OTU GN 
DAN IE 
INVESTME 


: 
L 
NT 


Y O 
DAL 


INVENTORY WITH MARKET 


EF S 


4 


AN 


PER AN ge 2 6S 2s 


4 LS Oi 20.50) 84 
VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


BANK 


BROK 


9128274B5 


9128274B5 


9128274B5 


91.2:3:274B5 


9128274H2 


9128274H2 


9128274U3 


912827403 


9128274U3 


9128274U3 


912827403 


9128274U3 


912827403 


912827403 


912827403 


912827403 


9128275A6 


9128275A6 


9128275A6 


SAL ZAS}A ThS)) De) 


9128275F5 


FUND 
"SAFE 
100 
000 
100 
000 
“1100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
2535 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


5.5000 
Di 63957 
5.5000 
3 O3'97 
3. 9000 
S639") 
5. 50.00 
5:63:93 
5350100 
5.5634 
5.5000 
5.5634 
5.5000 
Di D694 
5. 90:00 
5.5634 
515010 
7.5200 
4.2500 
4.3250 
4.2500 
4.5217 
4.2500 
4.5217 
4.2500 
4.4206 
4.2500 
4.4189 
4.2500 
4.4189 
4.2500 
4 25252 
4.2500 
4.5234 
4.2500 
4.4943 
4.2500 
5 87105 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
5 40833 
5.2500 
5.4560 
D2 510,0 
5.4579 


PAR/ SHARES 
BOOK 
10,000,000.00 
9,939,843.75 
10,000,000.00 
9,939,843.75 
10,000,000.00 
9,939,843.75 
10,000,000.00 
9,939,843.75 
25,000, 000.00 
24,931, 640.63 
25,000, 000.00 
24,931,640.63 
5,000,000.00 
4, 986,328.13 
5,000,000.00 
4,986,328.12 
5,000.00 
4,431.25 
10,000,000.00 
9,966, 600.00 
10,000,000.00 
9,879, 687.50 
-10,000,000.00 
9,879, 687.50 
10,000,000.00 
9,924,218.75 
10,000,000.00 
9,925,000.00 
10,000,000.00 
9,925,000.00 
10,000, 000.00 
9,878,125.00 
10,000, 000.00 
9,878, 906.25 
40,000, 000.00 
39, 566,875.00 
25,000,000.00 
23,574,218.75 
15, 000,000.00 
14,950,781.25 
15,000,000.00 
14,906, 250.00 
10,000,000.00 
9,876,562.50 
10,000,000.00 
9,910, 937.50 
10,000,000.00 
9,910,156.25 


4 4 8 7 


MARKET VALUE 
MARKET PRICE 
9,665,625.00 
96. 65625000000 
9,665,625.00 
96.65625000000 
9,665, 625.00 
96.65625000000 
9,665, 625.00 
96.65625000000 
24,117,187.50 
96.46875000000 
24,117,187.50 
96.46875000000 
4,823,437.50 
96.46875000000 
4,823,437.50 
96.46875000000 
STAY CS 0 SG 
97.03125000000 
9,196, 875.00 
91.96875000000 
9,196,875.00 
91.96875000000 
9,196,875.00 
91.96875000000 
9,196,875.00 
91.96875000000 
9,196,875.00 
91.96875000000 
9,196,875.00 


°91.96875000000 


9, 2967875 300 
91.96875000000 
93,1916 8575 <00 
91.96875000000 
36, 787,500.00 
91.96875000000 
22), 992), ABT ao0 
91.96875000000 
13,996,875 .-.00 
93.31250000000 
13,7996, (87/5 400 
93.31250000000 
97/33) 7250400 
93.31250000000 
9 459, ,S75:00 
94.59375000000 
Dry S/o 00) 
94.59375000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


186,338.80 
SUNGARD 
186,338.80 
SUNGARD 
186, 338.80 
SUNGARD 
186, 338.80 
SUNGARD 
236, 680.33 
SUNGARD 
236, 680.33 
SUNGARD 
A77336.07 
SUNGARD 
47,336.07 
SUNGARD 
132281 
SUNGARD 
91, 07.43 
SUNGARD 
91,071.43 
SUNGARD 
64. O71.43 
SUNGARD 

911, L071. 243 
SUNGARD 

91: HOW: 243 
SUNGARD 
91,071.43 
SUNGARD 
91, O71 243 
SUNGARD 
91,079. 443 
SUNGARD 
364,285.71 
SUNGARD 
227,678.57 
SUNGARD 
329,144.02 
SUNGARD 
3290 11a 02 
SUNGARD 
219,429.35 
SUNGARD 
112,500.00 
SUNGARD 
112,500.00 
SUNGARD 


02/02/00 


PAGE: 5 
00:00:47 


UNREALIZED GAIN 
UNREALIZED LOSS 


=27/4,, 218.15 
=27'4, 218... 15 
=27'4 7 28s 5S 
=274, 218.15 
= 8 14, 4:53, 23 
= 8.1.4.,74.53;.13 
=1,62,/8:90'563 
=162;, 890'.62 
420.31 
-769,725.00 
=618'2),-8:°2\510 
=682, 812.50 
=127,, 34305 
-7128,125.00 
=12845 12500 
=68 1), 12:50:10.0 
6812; 08a5225 
=27. 119), 35400 
=582,,03225 
=9537, 906.25 
=9097375.. 00 
=54/5,, 32.90 
457 O20 


—45 0; 781 225 
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INVEST 


NUMBER 


37949 T NOTE 


) 


DESCRIPTION 


Cc 
MR 


PURCHASE MATURITY DATE 


(99's 7) 
11/15/99 05/15/04 


SUBTOTAL (Investment Type) 
37955 FEDERAL NATL MTG ASSN 
11/17/99 02/11/00 
37956 FEDERAL NATL MTG ASSN 
11/17/99 02/11/00 
38026 FEDERAL NATL MTG ASSN 
12/27/99 03/16/00 
38072 FEDERAL NATL MTG ASSN 
01/20/00 03/16/00 
37961 FEDERAL NATL MTG ASSN 
11/18/99 04/17/00 
37962 FEDERAL NATL MTG ASSN 


11/18/99 05/11/00 


SUBTOTAL (Investment Type) 


37826 
37925 
37926 
37963 
38014 
A 38015 
A 38027 
A 37857 
37870 
38021 
A 37938 


A 37940 


FHLB ‘ 
09/14/99 02/01/00 


FEDL HOME LOAN BK CONS 


11/05/99 02/01/00 


FEDL HOME LOAN BK CONS 


11/05/99 02/01/00 


FEDL HOME LOAN BK CONS 


11/18/99 02/04/00 


FEDL HOME LOAN BK CONS 


12/08/99 02/04/00 


FEDL HOME LOAN BK CONS 


12/08/99 02/09/00 


FEDL HOME LOAN BK CONS 


U27 20/99) 0223700 


FEDL HOME LOAN BK CONS 


09/29/99 02/24/00 


FEDL HOME LOAN BK CONS 


10/07/99 02/24/00 


FEDL HOME LOAN BK CONS 


12/10/99 03/08/00 


FEDL HOME LOAN BK CONS 


11/09/99 03/09/00 


FEDL HOME LOAN BK CONS 


11/09/99 03/29/00 


DISC N 


DESC N 


DISC N 


DISC N 


DISC N 


DISC N 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


I 


TY: {COP Ur N 
D Ay N 2..E. 
INVESTMENT INVENTORY WITH MARKET 


gee 4 O 


EF SA 


DALY 


N E 


55: 4° = 
VALUE 


vie oe a 


INVESTMENTS OUTSTANDING AS OF 01/31/00 
MAJOR SORT KEY IS ICC# 





12 TREASURY NOTES 


41 FNMA DISCOUNT NO 


CUSIP BANK FUND CPN RATE 
BROK SAFE YTM TR 

9128275F5 19 100 5.2500 
45 000 5.8824 

44.54% (M) 5.6225 

5.8204 

313588SY2 19 908 5.5300 
40 000 5.6040 

313588SY2 19 iy -°5:. 5300 
40 000 5.6040 

313588UJ2 19 892 5.8100 
40 000 5.8860 

313588UI2 19 5622 5.5900 
40 000 5.6390 

313588VS1 19° 908 5.5100 
40 000 5.6404 

313588WSO 19 9901 5.5000 
45 000 5.6511 

1.823 (M) 5.5852 

5, 6122 

313384SNO0 19 906 5.5050 
40 000 5.6254 

313384SNO 15 902 5.4800 
40 000 5.5544 

313384SNO 15 909 5.4800 
40 000 5.5544 

313384SR1 19 900 5.5100 
45 000 5.5766 

313384SR1 19 924 5.5900 
40 000 5.6408 

313384SwW0 19 924 5.5900 
40 000 5.6452 

213384 Ti 19 912 5.7900 
40 000 5.8445 

313384TM1 19 9530 5.4400 
40 000 5.5686 

313384TM1 LO 100, -5 55700 
40 000 5.6933 

313384UA5 US) “SA -Si.5950 
AQ O00>- S635 

313384UB3 HO Ses. S.a7iZo 
40. 000 5.5745 

313384UX5 USF SBwe 5. 47100 
40 000 5.5898 


PAR/ SHARES 
BOOK 
20,000,000.00 
19, 50:16;,2:50...00 
1164005000.00 
LESS 12:83:95 


19,000,000.00 
18,748,999.44 
1,384,000.00 
1,365,716.59 
8,887,000.00 
8,772,258.96 
6,000,000.00 
5,947,826.67 
6,500,000.00 
6, 349, 775..97 
5,000,000.00 
4,866, 319.44 
46, 771, 000. 00 
46,050,897.07 


5,000,000.00 
4,892), 958 ..33 
2,000,000.00 
I, 93 206.589) 
4,000,000.00 
3,946,427. 78 
7,000,000.00 
6, 946, 484. 67 
13,000,000.00 
12,882, 920.56 
15,000,000.00 
14,853,,262.50 
1,777,000.00 
i, 100) 423255 
10,000,000.00 
DO) Gy tO alia 
10,000,000.00 
9,783 7,.388..89 
7,000,000.00 
6, 908; IS: 742 
10,000,000.00 
9,816,080.00 
9,000,000.00 
8,807, 182. 50 


RANC ISCO 


4 48 7 


MARKET VALUE 
MARKET PRICE 
13), 918; 7507 00 
94.59375000000 
L13575.641.4.07 
97.57315600000 


18,969,916... 67 
99.84166666667 
L381, 808). 67 
99.84166666667 
8,824,544.14 
99... 29722222222 
57957, 8335.33 
99.297 22222222 
6,420,411.11 
98 7155555955956 
4,919,166.67 
98 38333333333 
46,473, 680.59 
99.36430800000 


5,000,000.00 
100.0000000000 
2,000,000.00 
100.0000000000 
4,000,000.00 
100.0000000000 
6, 996,675.00 
99. 95250000000 
025199378: 25.00 
99.95250000000 
14, 981,000.00 
$9%8:/33338:333383 
1,770,788.40 
99.65044444444 
97, 963), 4595.6 
99:..634555555516 
9791637 4b aio 6 
99\..634355555556 
6), 959), 7/90'. (00 
99.42500000000 
9, 9410), 902518 
99.40902777778 
8), 98, O62 350 
99). 08958333333 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
225,000.00 
SUNGARD 


221,814.45 
“SUNGARD 
L6, 15743 
SUNGARD 
SL, 633.47 
SUNGARD 
11,180.00 
SUNGARD 
74,614.58 
SUNGARD 
51, 291 67 
SUNGARD 


107,041.67 
SUNGARD 
267.1 OLD 
SUNGARD 
537, 582522 
SUNGARD 
80,354.16 
SUNGARD 
LIT O23 6m! 
SUNGARD 
128,104.17 
SUNGARD 
10; 2838283 
SUNGARD 
18:9), 027. 7:8 
SUNGARD 
£810252'00 
SUNGARD 
577,659. 58 
SUNGARD 
127,680.00 
SUNGARD 
114,870.00 
SUNGARD 


02/02/00 


PAGE: 6 
00:00:47 


UNREALIZED GAIN 
UNREALIZED LOSS 


2,697, 908.76 
—22,458, 783.64 


=8:9)7 22 
=65)..319 
65d. 71 

=I, £73334 


-37 979.44 


691.2 74 


.00 


=110,.:83 
Say 
-366.67 
76.02 
“1,763.33 
-958.33 
-1,085.00 
=), 85).22 


=3, 9910/00 
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CL TY / CO. U NL Y OF SAN EF ORVA NUCL 

MR. DANIEL DALY 4. 1 Ss= 5 5 4 

INVESTMENT INVENTORY WITH MARKET VALUE 

(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 01/31/00 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSLP BANK FUND CPN RATE PAR/ SHARES 
NUMBER PURCHASE MATURITY DATE BROK ‘SAFE YTM TR BOOK 
37957 FEDL HOME LOAN BK CONS DISC 313384WR6 Vo 917°  S..52100 1h, 114 ,,0'0:0:..00 
11/17/99 05/10/00 40 000 5.6616 Lip 230 poo. 3S 
37874 FEDL HOME LOAN BK CONS DISC 313384XM6 19 9530 5.5500 20,000,000.00 
10/12/99 05/30/00 40 000 5.7549 19,287,750.00 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOA 5.12% (M) 5.5336 13't 491.0100), 010 
5.6477 128,838, 926.63 
37827 EMC 313396SP9 HO OLS: 5.5330 6,000, 000.00 
09/14/99 02/02/00 40 000 5.6556 5,869,974.50 
37871 FEDL HOME LLN MTG CORP DISC 313396SR5 9 913 S.5600 ~ 3:,.0'010,,00:0;..0:0 
10/07/99 02/04/00 40 000 5.6650 2,944,400.00 
37939 FEDL HOME LLN MTG CORP DISC 3133'9:'SR5 19 920 5.4700 25,000,000.00 
11/09/99 02/04/00 40: 000 5...5433 24,669,520.83 
37965 FEDL HOME LLN MTG CORP DISC 313396SR5 19 901 5.5200 10}:20:2,,0:010)..0:0 
11/18/99 02/04/00 40 000 5.5868 10,079, 984.08 
37966 FEDL HOME LLN MTG CORP DISC 3133:9:6SY0 ro 802) 5:52.00 15,000,000.00 
11/18/99 02/11/00 A5:* (000 5)..5826 14,804,854.17 
38042 FMC DISCOUNT NOTES 313396TL7 19 910 5.5600 24,000,000.00 
01/05/00 02/23/00 87 000 5.6024 23, 81'87.303.. 3:3 
38019 FEDL HOME LLN MTG CORP DISC 313396TM5 19 #910 5:..6120 20,000,000.00 
12/10/99 02/24/00 40 000° 5.6793 19,763,048.89 
38020 FEDL HOME LLN MTG CORP DISC 313396TM5 19 904 5.6120 12,000,000.00 
12/10/99 02/24/00 40 000 5.6793 Lt 857,829.33 
38046 FMC DISCOUNT NOTES 313396UJ0 19 906 5.6700 4,000,000.00 
01/07/00 03/16/00 B87 OOO 5:43:23 3;,9'5.6;,,53'0%,00: 
38062 FEDL HOME LLN MTG CORP DISC 313396UJ0 9) 910 5.621010, 12,000,000.00 
01/13/00 03/16/00 40: -000) 5.6758 11,881,980.00 
38022 FEDL HOME LLN MTG CORP DISC 313396UR2 9: 908? 5:64:20 6,000,000.00 
12/10/99 03/23/00 40 000 5.7045 57902, 25.38 
37909 FEDL HOME LLN MTG CORP DISC 313396UY7 19: 923: 5... 5600 16,000,000.00 
10/27/99 03/30/00 40 000 5.6964 TD, OdkGr, QF 8 
37967 FEDL HOME LLN MTG CORP DISC 3133:96UY7 9 «698: 5B 5a0'0 14,800,000.00 
11/18/99 03/30/00 45 000 5.6245 14,498,725.44 
37705 FMC DISCOUNT NOTES 313396VV2 19) OnE 5157310 17,,.00:0,, 00'02.0'0 
07/22/99 04/20/00 40° O00 5.3842 6, 333), PAL08 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 7.22% (M) 5.5190) L8i55.0102% 00.0%.00 
5: 6092,  1:815,,99'8: O87. 76 
38029 BK AMER B/A M9y 4903). (5: 8200 1,000,000.00 
12/27/99 02/01/00 AOk 10.00) Seis4et 994,180.00 
38028 BK AMER B/A 9) 9900) 5,.,8:2/00 4,000,000.00 
12/27/99 02/11/00 40 000 5.8636 3), SiO 25S. 33. 
38030 BK AMER B/A j LS 9901 5.82/00 2,000,000.00 
12/27/99 02/18/00 40) 000) Ses7i0s Wp VIZ; BOS. 3S 


Ome) 
4487 


MARKET VALUE 
MARKET PRICE 


17,430,487.43 
98.39950000000 
19615; 23'3). 33 
98.07616666667 


130; 533),/6355516 
99.27191600000 


57 999) 050.00 
99.98416666667 

2:7 998',.9:15:5 OO 
99.95250000000 
24,7988), 125...00 
99.95250000000 
LO). Oe FL SA205 
99.95250000000 
14,976,250.00 
99.84166666667 
23) AO Op OLG).c Or) 
99.65044444444 
1:97 926;, 941s 
99). 63455555556 
Li i956), VA6s 67 
99: 634555515556 

3,971, 888.189 
99: 2OUZ2A 222222 
TAN ILS OGG 67 
99 291 22222222 

5,954), L252-00 
99.18541666667 
US ASS TT wi8 
99! 07 3:6 Tela Sh 
14,662,894.44 
OS: S073 61 TAIT AY 
16,5783), O27. 18 
98) 81 25722 222222 


184,095,299.06 
99.50989700000 


1,000, 000.00 


100.0000000000 
3), 998), 688i. 38 
99.84083333333 
UT IIA Oss) oS} 
99.72941666667 


RUN: 


02/02/00 


PAGE: | 
00:00:47 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


2:06, 053.18 
SUNGARD 
345.333.3383 
SUNGARD 


1219), LOSS '3 
SUNGARD 
54,-Z220:500 
SUNGARD 
3:1.9;,08'3 3/4 
SUNGARD 

LL 323.200 
SUNGARD 
L287 25.0 
SUNGARD 
100,080.00 
SUNGARD 
165 ,24i21322 
SUNGARD 

99\ ALA S234 
SUNGARD 
LS, TS O00 
SUNGARD 
35, S938h38 
SUNGARD 
49) 372° 269) 
SUNGARD 
239 6978 
SUNGARD 

LG FS SU KGi 
SUNGARD 
473,904.28 
SUNGARD 


5), 8:20;.'00 
SUNGARD 
237,280). 00 
SUNGARD 
11,640.00 
SUNGARD 


=15, 2:00.. 18 


=17 , 8510i..00 


76.02 


=3:5:..010 
SAFO Aa, 
= 1537503 
= OA 6 
-2,346.66 
=1),,3'8:0)..0:0 
-828.00 
=S/9 viel 
1, 906). 66 
=15, 1737200 
=4,,897' 27:8 
= Oi WZ OM) 


=23,390'258 


.00 


0.00 


100.00 


85.00 
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(RPTMKT) 


INVEST DESCRIPTION 
NUMBER 


BK AMER B/A 
01/24/00 
BK AMER B/A 
01/25/00 
BK AMER B/A 
11/26/99 
BK AMER B/A 
01/25/00 
BK AMER B/A 
01/18/00 
BK AMER B/A 
01/04/00 
BK AMER B/A 
01/04/00 
BK AMER B/A 
01/04/00 
UNION BK B/A 
09/21/99 
BK AMER B/A 
10/04/99 
BNY B/A 
10/08/99 
BNY B/A 
10/18/99 
BK AMER B/A 
12/28/99 
BNY B/A 
10/18/99 
BNY B/A 
10/19/99 
BK AMER B/A 
10/25/99 
BK AMER B/A 
10/25/99 
BK AMER B/A 
10/25/99 
BK AMER B/A 
10/25/99 
BK AMER B/A 
10/27/99 
BK AMER B/A 
11/15/99 
BK AMER B/A 
11/15/99 
BNY B/A 
11/19/99 
BNY B/A 
11/19/99 


M 


Cr 
R 


PURCHASE MATURITY DATE 


02/18/00 
02/18/00 
02/22/00 
02/22/00 
02/25/00 
02/28/00 
02/29/00 
03/03/00 
03/06/00 
03/27/00 
03/29/00 
03/29/00 
03/31/00 
04/03/00 
04/10/00 
04/10/00 
04/11/00 
04/17/00 
04/18/00 
04/24/00 
05/08/00 
05/10/00 
05/10/00 


05/10/00 


a 


Y / CO UN T 
DANTEL 


nE 


O 
DAL 


Ie SA 
Y 


EO RVAON Ct 5S. GO 


Ae Sn Ono 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK "SAFE 
19 7622 
40 000 
19 876 
40 000 
19 ' 888 
40 000 
19 876 
40 000 
19 905 
40 000 
19 5622 
40 000 
19 “923 
40 000 
19 924 
40 000 
19 100 
97 000 
19 9901 
40 000 
19 100 
70 “000 
19 100 
70 .000 
19 5622 
40 000 
19 1 
70 000 
19 100 
70 000 
19 100 
40 000 
19 100 
40 000 
19 100 
40 000 
19 100 
40 000 
19 100 
40 000 
19 803 
40 000 
19 1901 
40 000 
19 887 
70 000 
19 906 
70 000 


CPN RATE 
YTM TR 
5.5800 
5. 6017 
5.5800 
5.6008 
5.6000 
526777 
5.5800 
5.6043 
5.6000 
5: (63:33 
5.6000 
SD \6483 
5.6000 
5.6492 
Do S'0:0 
5. 7843 
5.5600 
5. wOMme 
5.4500 
Ds 0983 
5s F200 
5.8817 
5.7000 
5.28 S10 
5.8000 
5.9098 
517 ZOO 
52. 8:769 
5.7000 
5. BOLD 
5.6400 
Di 7 925 
5.6400 
5.7934 
5.6400 
S27 990 
5.6400 
SMe, 
5.6300 
rey Belt 
5.6000 
5 olor 
5.6000 
Reh Devo) 
Bye o7/ 00) 
Big 1232 
Se ON O10, 
Se 2332 


PAR/ SHARES 
BOOK 
4,000,000.00 
3,984,500.00 
4,000,000.00 
3, 98.5,120).;00 
5,600,000.00 
57 92347 342%,22 
5, 600,000.00 
5, 5:75), '69'6:..00 
2,000,000.00 
Uy 988 y LT e's 
3,000,000.00 
2,994, 8383233 
6,000,000.00 
5, 947, 733.383 
5,000,000.00 
4,953,045.84 
8,000,000.00 
1, 193% 662;.22 
34,000,000.00 
33, 10:99, 23'6:. 1.0 
12,000,000.00 
V1, 670; T4667 
6,000,000.00 
578497, 150-00 
2,000,000.00 
1,969; '60'6.. 67 
1,000,000.00 
91737, 3 0'6\."67 
9,000,000.00 
SF, 527, O50). 010 
ipleSlclpy aoleimteel| 
6 IG9' 82 97S 
15,000,000.00 
14,602,850.00 
8 196 {BUI 7 
3), 0957040" 29 
5,000,000.00 
4) 862), b3 3.3.4 
7,000,000.00 
6,802, 950.00 
15,000,000.00 
14,591, 666.67 
4,000,000.00 
3,889,866.67 
4,000,000.00 
SRI Ap Ae Ae 
2,000,000.00 
1,946,466.11 


448 7 


MARKET VALUE 
MARKET PRICE 
31, 9:89), 7-61-67 
99.72941666667 
37-989, 176.67 
99.72941666667 
3, 981, 28:2: 00 
99.66575000000 
5,581,282.00 
99.66575000000 
1, 992,360.00 
99.61800000000 
2,9895.107 50 
99.57025000000 
59 3.-260...00 
99...55433333333 
Ae ONO 32 Oy 
99°. 50:'658333333 
1, 956, 106.67 
99°, 45883333333 
3377027; 358.33 
99'.12458333333 
1d egal, T3000 
99.09275000000 
9 945y565)..00 
99.09275000000 
1, 98s 218533 
99.06091666667 
9910), 09722 

99° 00972222222 
8, 900,812.50 
98.89791666667 
7, O79; S447 
98.89791666667 
14,832, 291.67 
98.88194444444 
8, 690,036.15 
98. 8 On ela 
4, 93:87, 90:6...94 
98.77013888889 
G08 2.0139 
98.67430555556 


14,766, 391.67. 


98.44261111111 
3, 936, 420/500 
98.41050000000 
37 986, 42000 
98.41050000000 
1, 968), 20000 
98.41050000000 


RUN: 


02/02/00 


PAGE: 8 


00:00:47 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
4,960.00 
SUNGARD 
4,340.00 
SUNGARD 
58,364.45 
SUNGARD 
6;,07.6:..00 
SUNGARD 

A. SOs, orl 
SUNGARD 
1.3), 0166.67 
SUNGARD 
26,133.34 
SUNGARD 
224-28 31,33 
SUNGARD 
164,328.89 
SUNGARD 
617,666.67 
SUNGARD 

22 WAT Se 3 
SUNGARD 
100,700.00 
SUNGARD 
11, 316.67 
SUNGARD 
16,842.22 
SUNGARD 
149,625.00 
SUNGARD 

Dal sO are el 
SUNGARD 
232,650.00 
SUNGARD 
136,438.68 
SUNGARD 
7T, SS0 S00 
SUNGARD 
106,188.06 
SUNGARD 
182,000.00 
SUNGARD 
418), 933). 33 
SUNGARD 
45,797.78 
SUNGARD 
22,898.89 
SUNGARD 


UNREALIZED LOSS 


=2'83)33 


2:83.38 


-424.67 


-490.00 


SL7323'2 


=2:92 .50 


-606.67 
.00 


-1,284.44 


-14,544.44 


=1.9.0'2,0:0 
=2.8'5:.100, 
294.99 

= 50167 
-862.50 
SOS) ale) 


=37,208533 


-2,042.82 
=15, L640 
=1),7, 936. Gi, 
—W glu oiO.0) 
=1,, 980700 
= 27, St000 


al 1555 0).0) 
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(RPTMKT) 


Cor liee 
MR 


OUN 
a Cea 


You/e CG 
DAN 


Tey O 
DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


i S 


AN 


FRA.N C 
Ay de Se" br OP 


INVESTMENTS OUTSTANDING AS OF 01/31/00 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
37975 BNY B/A 19 
11/19/99 05/10/00 70 
37968 BK AMER B/A ae) 
11/18/99 05/12/00 40 
37976 BK AMER B/A 19 
11/19/99 05/16/00 40 
37977 BK AMER B/A 19 
11/19/99. 05/16/00 40 
37987 BNY B/A 19 
11/23/99 05/16/00 710 
38013 BNY B/A 19 
12/07/99 05/22/00 710 
38016 BNY B/A eg 
12/08/99 05/26/00 70 
38039 BK AMER B/A 159 
01/04/00 06/19/00 40 
38070 BK AMER B/A 19 
01/19/00 07/12/00 40 
SUBTOTAL (Investment Type) 51 BANKERS ACCEPTAN 11.33 
38006 FORRESTAL FD C/P 34655JB12 19 
12/01/99 02/01/00 40 
38018 WELLS FARGO C/P 9497FOB17 1:9 
12/08/99 02/01/00 41 
38024 WELLS FARGO C/P 9497FOB25 1S 
12/09/99 02/02/00 41 
38035 BK AMER C/P 0660POB42 19 
12/30/99 02/04/00 40 
38041 BARCLAYS FD C/P 06737HB73 19 
01/04/00 02/07/00 87 
37997 KITTY HAWK C/P 49833LBB8 19 
12/01/99 02/11/00 40 
37998 KITTY HAWK C/P 49833LBB8 19 
E2/0aF/ 997 0271-00 40 
37999 KITTY HAWK C/P 49833LBB8 19 
1123/ 0847/,995 02/11/00 40 
‘'38068 ENTERPRISE FD C/P 29371JBF4 19 
01/18/00 02/15/00 40 
38069 KITTY HAWK C/P 49833LBF9 19 
01/18/00 02/15/00 40 
38071 KITTY HAWK C/P 49833LBE9 189 
01/19/00 02/15/00 40 
38073 KITTY HAWK C/P 49833LBE9 19 
01/20/00 02/15/00 40 


FUND 
‘SAFE 
480 
000 
100 
000 
4615 
000 
9701 
000 
100 
000 
9902 
000 
9902 
000 
1 
000 
9530 
000 


aie 
—~ 
is 


CPN RATE 
YTM TR 


535700 
De 1232 
29500 
5.7048 
5.5600 
D2 7 L81 
5.5600 
53 781 
5.5800 
5. 1356 
5.6400 
5a G15 
5.6400 
D.. 79:43 
5.8000 
5.9604 
5.7800 
SG aa 


Dis POTE 


6.0000 
6.0626 
5.9300 
5.9932 
6.0000 
6.0545 
5.6600 
5, 6922 
5.6100 
S168 9:9) 
5.9800 
6.0524 
5.9800 
6.0524 
5.9800 
6.0524 
5. 6900 
yn akesys) 
5.6900 
5a 153 
5.6900 
5.7144 
5.7000 
Se i236 


PAR/SHARES 
BOOK 
1,500,000.00 
1,459,849.58 
25,000,000.00 
24,321,666. 68 
3,000,000.00 
2:97 0103:.33 
7,000,000.00 
6,806,481.11 
22,000,000.00 
21,403,250.00 
15,000,000.00 
14,607,550.00 
10,000,000.00 
9 13:35666.°67 
7,000,000.00 
6, 811,662.11 
20,000,000.00 
19'724:3'87055..56 
292, 69:97:093'.64 
2815799157, 9:8 1. 95 


17,886,000.00 
V7 TOL 78:00 
50,000,000.00 
49.7555 ;29.0:..00 
41,000,000.00 
40, 631,000.00 
20,000,000.00 
19,886,800.00 
10,000,000.00 
OF, 947 0 46...67 
6, 000,000.00 
5, 928,240.00 
8,000,000.00 
79.0147, 3205.00 
7,000,000.00 
6, 916,280.00 
20,000,000.00 
19,911,488.89 
20,000,000.00 
193,911 7 -4'8'8.2.8:9 
15,000,000.00 
Ay 9 9'9)79 Oille2d.0. 
4,000,000.00 
SONS PIS 5 3S} 


In sG 0 


Ande Br) 


MARKET VALUE 
MARKET PRICE 
1,476,157.50 

98. 41050000000 

24,594,597.22 

98.37838888889 
2,949,425.00 

98.31416666667 
6,881,991. 67 

98.31416666667 

21,629,116.67 

98.31416666667 

14, 732,675.00 

98. 21783333333 
9; O15, Sol la 

98.15361111111 
6,841,346.94 

97.73352777778 

19, 469,000.00 

97.34500000000 

288,869, 576.82 

98.70650600000 


17,886,000.00 
100.0000000000 
50,000,000.00 
100.0000000000 
4'0:, 99355195 7:2 
99.98419444444 
19% 99.07 SWiG:- 67. 
99 95258333333 
O79 9.05 -D67.-67) 
99.90516666667 
Di 99.0, aon 67 
99.84194444444 
1G 9 SiG 39016 
99.84194444444 
6,988,936" 11 
99.84194444444 
197,955 ,514'40. 44 
GOMI WBA Z2L2222 
19,955,744.44 
WORT AB AZ2Z222 22 
14,966, 808. 33 
ODOR AMR 2222222 
3), OMY, AFAR BS 
IQR THBAL2ZLZ2222 


RUN: 


02/02/00 


PAGE: 9 
00:00:47 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


i lng ero 
SUNGARD 
289,062.49 
SUNGARD 
34,286.67 
SUNGARD 
80,002.22 
SUNGARD 
238,700.00 
SUNGARD 
131,600.00 
SUNGARD 
86,166.67 
SUNGARD 
31° 577,78 
SUNGARD 
41,744.44 
SUNGARD 


184,822.00 
SUNGARD 
444,750.00 
SUNGARD 
362,166.67 
SUNGARD 
103727166867 
SUNGARD 
43, 633633 
SUNGARD 
615/5193.338 
SUNGARD 
B27 OURS dsl 
SUNGARD 

V2 AOS2R 22 
SUNGARD 

AA 20 D2 516 
SUNGARD 

AG 2D9i-29'6 
SUNGARD 
30,820.83 
SUNGARD 
7,600.00 
SUNGARD 


-866.25 
-16,.U3).-95 
1, 925.00 
4,491.66 
=12 8335233 
-6,475.00 
= 4 ANZ 28 
-1),891295 


-10,800.00 


4i/:9'9:9 


353:09 


=5 0010 


= 133433 
483.34 


644.45 


563:.:89 


= <\Oul 


= )il 
.00 


1D), or0 
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Y 7 CO UN TL ¥ OGE SAN EF 
DANIEL DALY 4,15) = 
INVESTMENT INVENTORY WITH MARKET 


Caaest 
MR. 
PAGE: 10 

00:00:47 


RUN: 02/02/00 


INVEST DESCRIPTION 


NUMBER 


PURCHASE MATURITY DATE 


QUINCY CAPITAL C/P 


01/20/00 02/22/00 


KITTY HAWK C/P 


01/14/00 02/23/00 


KITTY HAWK C/P 


01/14/00 02/23/00 


QUINCY C/P 
01/24/00 02/23/00 
AELTUS CBO C/P 


AT 


01/04/00 03/01/00 
&- TCP 
01/13/00 03/02/00 


KITTY HWAK C/P 


01/20/00 03/02/00 


AELTUS CBO C/P 


01/06/00 03/10/00 


AELTUS CBO C/P 


01/06/00 03/16/00 


SUBTOTAL (Investment Type) 


38087 
38088 
38089 
38090 
38091 
38092 
38093 
38053 
38054 
38055 
38056 


A 38064 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


AMER C7D. 
01/27/00 02/18/00 
AMER C.D. 
01/27/00 02/25/00 
AMER C.D. 
01/28/00 02/28/00 
AMER C.D. 
01/28/00 02/28/00 
AMER C.D. 
01/28/00 02/28/00 
AMER C.D. 
01/28/00 02/28/00 
AMER C.D. 
01/28/00 02/28/00 
AMER CD 

01/12/00 03/01/00 
AMER CD 

01/12/00 03/01/00 
AMER CD 

01/12/00 03/14/00 
AMER CD 

01/12/00 03/14/00 
AMER CD 

01/14/00 03/14/00 


INVESTMENTS OUTSTANDING AS OF 01/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


74838UBNS5 
49833LBP7 
49833LBP7 
74838UBPO0O 
0076A2C10 
03018AC25 
49833LC27 
0076A2CAO 


0076A2CG7 


81 COMMERCIAL PAPER 13. 


06050EGS8 


O6050EGTE 


O06050EGV1 


O06050EGV1 


O6050EGV1L 


06050EGV1 


O06050EGV1 


O6050EFU4 


O6050EFU4 


O6050EFV2 


O6050EFV2 


06050EGB5 


BANK FUND 

BROK ! SAFE 
19 100 
40 000 
19°. «OO 
40 000 
19, 100 
40 . 000 
19 910 
40 000 
159) Gal 2 
40 000 
19 290 
87 000 
1.9 876 
40 000 
Lo 902 
40 000 
LO) ©9266 
40 000 
58% (M) 
LEON 90 
40 000 
19 497.0 
40 000 
9) 59,9 
40 000 
19: .887 
40 000 
19° <8) 
40 000 
19 1901 
40 000 
WO", 2230.0 
40 000 
19° 9.057 
40 000 
ae ves) 
40 000 
19 = 9.03 
40 000 
EOE OO 
40 000 
aE) Cake 
40 000 


CPN RATE 


YTM TR 
5.6900 
Die (198 
5.6800 
527161 
5.6800 
Dia 216i 
5.6900 
ayn ey ia 
5.8000 
5.8538 
5.6800 
547243 
527500 
5.4 1888 
5.8000 
5.8604 
5.8000 
5.8662 
55 1992 
5.8418 


5.6400 
5.6400 
5.6400 
5.6400 
5.6400 
5.6400 
5.6400 
5.6400 
5.6400 
5.6400 
5.6400 
5.6400 
5.6400 
5.6400 
5.7400 
5) 1.40.0 
D400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 


PAR/SHARES 
BOOK 


50,096,000.00 
49783-47707 5101 
11,000,000.00 
NO;93:0 7907 18 
20,000,000.00 
bo, C37 Ad tae 
9,000,000.00 
BIO 7p 329s 00 
11,000,000.00 
10,898), 983'..33 
3,000,000.00 
2, 976,806.67 
10,000,000.00 
9.93 25,916,460 
11,000,000.00 
10 7886,577.78 
3,000,000.00 
2,966; £66.67 


346, 982,000.00 
344,470,422.57 


50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
12,000,000.00 
12,000,000.00 
8,000,000.00 
8,000,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
7,000,000.00 
7,000,000.00 
4,000,000.00 
4,000,000.00 
6,000,000.00 
6,000,000.00 
8,000,000.00 
8,000,000.00 
17,000,000.00 
17,000,000.00 
10,000,000.00 
10,000,000.00 


MARKET VALUE 
MARKET PRICE 
49,929,723.03 
99. 66808333333 
10,,961,,750.5:6 
99: GO2Z27TT ETL 
19',930;,,455:..9:6 
9976522777 17718 
8,968, 705.00 
99: 65227777 1718 
10,949,580.28 
99.54163888889 
27989. 175:00 
99'..52583333333 
9, 952 7983)..33 
99 .52583333333 
10.:933;-932.78 
99.39938888889 
2 DD LS 6667 
99.30455555556 


346,288,449.71 
99.80011900000 


50,000,909.72 
100.0018194389 
50,001, 262:.13 
100.0025242575 
12,000, 347.26 
100.0028937959 
8,000, 231.50 
100.0028937959 
3,000,086.81 
100.0028937959 
3,000,086.81 
100.0028937959 
17000; 202297 
100.0028937959 
4,000,408.21 
100.0102053012 
6,000, 612.32 
100.0102053012 
p99) OW 3592 
99.98841898302 
16, 9987031823 
99.98841898302 
F299 Bi BOS OW! 
99. 98863913353 


CURR ACCR INT 
PRICE SOURCE 


95, O15 .4:1 
SUNGARD 
31 7.24.0 00 
SUNGARD 
56,800.00 
SUNGARD 
11,380.00 


SUNGARD ° 


49 (O22 22 
SUNGARD 
87.993'.33 
SUNGARD 
LOVE G6.s67 
SUNGARD 
46,077.78 
SUNGARD 
12,.5966:.'67 
SUNGARD 


39, 1:66.67 
SUNGARD 
397 166;.,67 
SUNGARD 
7,920:.,00 
SUNGARD 

5 10035,33 
SUNGARD 
1,880.00 
SUNGARD 
1,880.00 
SUNGARD 
4,386.67 
SUNGARD 
12; Da =o10 
SUNGARD 
LO, 133 23/3 
SUNGARD 
25 pod blll 
SUNGARD 
94, 204 5 1a 
SUNGARD 
28,700.00 
SUNGARD 


UNREALIZED GAIN 
UNREALIZED LOSS 


=25:.00 
A992 919 


V2 122 


403.33 


a hehe) 


909.72 
L262 Ss 
347-326 
231 290 
86.81 
86.81 
20.2% oi 
408.21 


61/2). 32 


-926.48 
= il, DOB. He: 


=F LS} 5310S) 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 01/31/00 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CUSEP 

NUMBER PURCHASE MATURITY DATE 

38076 BK AMER CD O6050EGF6 
01/20/00 03/21/00 

38057 BK AMER CD O06050EFWO 
01/12/00 03/22/00 

38083 BK AMER CD O0605EGN92 
01/26/00 03/22/00 

38084 BK AMER CD O605EGP41 
01/26/00 03/23/00 

38082 NEGOTIABLE C.D.'S O06050EGM1 
01/25/00 03/24/00 

38085 BK AMER CD O0605EGQ24 
01/26/00 03/24/00 

38058 BK AMER CD O6050EFX8 
01/12/00 03/28/00 

38079 BK AMER CD O06050EGJ8 
01/24/00 03/28/00 

38059 BK AMER CD O6050EFY6 
01/12/00 04/03/00 

38060 BK AMER CD O6050EFY6 
01/12/00 04/03/00 

38061 BK AMER CD O6050EFY6 
01/12/00 04/03/00 

38086 BK AMER CD O0605EGRO7 
01/26/06 04/03/00 

38043 BK AMER CD O6050EFNO 

: 01/06/00 07/18/00 

38047 BK AMER CD O6050EFQO3 
01/07/00 08/15/00 

38048 BK AMER CD 06050EFQ3 
01/07/00 08/15/00 

38049 BK AMER CD O6050EFQ3 
01/07/00 08/15/00 

38050 BK AMER CD 06050EFQ3 
01/07/00 08/15/00 

38051 BK AMER CD O6050EFS9 
01/11/00 08/15/00 

38052 BK AMER CD . O6050EFS9 
01/11/00 08/15/00 

SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.' 


GRAND TOTAL 


BANK FUND 

BROK SAFE 
19 100 
40 000 
19 919 
40 000 
19 ‘900 
40 000 
19 910 
40 000 
19 100 
40 000 
19 907 
40 000 
19 6613 
40 000 
19 910 
40 000 
19 100 
40 000 
19 880 
40 000 
19 912 
40 000 
19 100 
40 000 
19 892 
40 000 
19 100 
40 000 
19 467 
40 000 
19 471 
40 000 
19 473 
40 000 
19 910 
40 000 
19 100 
40 000 

16.39% (M) 


CPN RATE 
YTM TR 
5.7600 
5.7600 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.9000 
5.9000 
5.9000 
5.9000 
5.9000 
5.9000 
92.9100 
5.9100 
6.0500 
6.0500 
6.1100 
6.1100 
6.1100 
6.1100 
6.1100 
6.1700 
6.1100 
6.1100 
6.1200 
6.1200 
6.1200 
6.1200 


5.7804 


PAR/ SHARES 
BOOK 
25,000,000.00 
25,000,000.00 
35,000,000.00 
35,000,000.00 
25,000,000.00 
25,000,000.00 
12,000,000.00 
12,000,000.00 
36,000,000.00 
36,000,000.00 
7,000,000.00 
7,000,000.00 
5,000,000.00 
5,000,000.00 
15,000,000.00 
15,000,000.00 
5,000,000.00 
5,000,000.00 
2,000,000.00 
2,000,000.00 
3,000, 000.00 
3,000,000.00 
20,000,000.00 
20,000,000.00 
25,000,000.00 
25,000,000.00 
4,692,000.00 
4,692,000.00 
93,000.00 
93,000.00 
175,000.00 
175,000.00 
40,000.00 
40,000.00 
8,000,000.00 
8,000,000.00 
12,000,000.00 
12,000,000.00 
418,000,000.00 
418,000,000.00 


2584906053. 64 
2560471554.93 


3 CO 


448 7 


MARKET VALUE 
MARKET PRICE 
24,997 7580.56 
99.99032222865 
3147, 995 98. 10 
99.98628199468 
247,991, 026.85 
99.98810741134 
1.1, 9986545. 14 
99 ..98787616732 
35,,995,.503:.43 
99.98750954075 
6,999,035 .15 
99.98764499743 
4,999,234.14 
99.98468284783 
14,997,964.48 
99.98642988555 
5, 0005 215.29 
100.0055057907 
2,000,110 12 
100.0055057907 
37000; R6os 17 
100.0055057907 
207,001, 912,..3'6 
100.0095617831 
29, 002,829.37 
100.0113194782 
4,690,384.15 
99.96556164148 
G2 901 297 
99.96556164148 
UTA), 39. 13 
99.96556164148 
3:9), 986.22 
99.96556164148 
1, 997,,843...84 
99.97304796495 
117,996; 7/65. 116 
99.97304796495 


417,978,484.92 
99.99485300000 


2549995540. 73 
98.64944800000 


RUN: 


CURR ACCR INT 
‘PRICE SOURCE 


‘48,000.00 
SUNGARD 
Ry om lean we 
SUNGARD 
23,916.67 
SUNGARD 
11,480.00 
SUNGARD 
40,180.00 
SUNGARD 
6,696.67 
SUNGARD 
15,944.44 
SUNGARD 
ale fea Wess fas i} 
SUNGARD 
16,388.89 
SUNGARD 
6,555.56 
SUNGARD 
9,833.33 
SUNGARD 
19,700.00 
SUNGARD 
109, 236.11 
SUNGARD 
19,908.42 
SUNGARD 
394.60 
SUNGARD 
742.53 
SUNGARD 
169.72 
SUNGARD 
28,560.00 
SUNGARD 
42,840.00 
SUNGARD 


02/02/00 


PAGE: kat 
00:00:47 


UNREALIZED GAIN 
UNREALIZED LOSS 


=2;, 419544 
=4,'801..30 
=27 913615 
-1,454.86 
=4, 496.57 

=864'..85 

=1:65)..B'6 


=2,,035r92 
2D 29) 


NOx 102 
= AGS 7 
191936 


27, 82:90 


=15, OL9:.180 
=—327508 
=60527 
See 
=27, 1 Si6;.6 


=37, 234024 


9,440.14 
=30), Ioomee 


25 US AY 2 


722,690, 673.98 
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(SIRPT) 


INVSMT 


PPP YP YP PrP PUPP PPP PPP YP PPP PPP PPP PPP PPO Pee Peer eee yY 


NO. 


i ie a Wie i Bt: i i a a a a ea le ee ee ee ee ee ae a 


DESCRIPTION 


NOTE (99.6) 
NOTE (98.30) 
NOTE (98.24) 
NOTE (98. 28) 
NOTE (99.26) 
NOTE (99.26) 
NOTE (99.26) 
NOTE (99.26) 
NOTE (99.26) 
NOTE (99.28) 
NOTE (99.24) 
NOTE (99.275) 
NOTE (99.275) 


NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.25) 
NOTE (99.25) 
NOTE (99.16) 
NOTE (98.5) 
NOTE (98.5) 
NOTE (98.19) 
NOTE 

NOTE 

NOTE 

NOTE 

NOTE (100.2) 
NOTE (100.2) 
NOTE (99.215) 
NOTE (99.215) 
NOTE (99.21) 
NOTE (99.21) 
NOTE (99.21) 
NOTE (97.8) 
NOTE (98.27) 
NOTE (98.27) 


Cele 
MR. 


GL28277T69 
912827T69 
JL282 1 T'69 


912827458 
912827458 
912827438 
9128274J58 


9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
912827X23 
912827X23 
912827X23 
912827X23 
912827X23 
912827X23 
912827X64 
912827X64 
912827X64 
912827X64 
9128274E9 
9128274E9 
9L2B 2722 
912827Y22 
9128275H1 
91-2827 5H1 
9128275H1 
912827B92 
912827239 
912827239 


Y 3/2670 UsNeT Ok SAN FRAN C 
DANIEL Di Ac Gey 4a 5 5.5134 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 1/31/00 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
NO. (TICKER) DATE PURP RATE YIELD 
100 03/31/00 03/31/95 000" 6.875 7.110 
100 03731/00 03731795 000° 6.875 7.110 
100 -03:/31/700 03/31/95 000 6.875 7.110 
100. 03/31/00 03/31/95 000 6.:875°> 7.110 
100 04/30/00 04/30/96 000 6.750 6.994 
100 04/30/00 04/30/96 000 6.750 7.062 
100 04/30/00 04/30/96 000 6.750 7.120 

9530 06/30/00 07/20/95 000 5.875 6.140 
100 06/30/00 06/30/98 000 5.375 5.495 
100 06/30/00 06/30/98 000 5.375 5.495 
100 06/30/00 06/30/98 000 5.375 5.495 

9530 06/30/00 06/30/98 000 5.375 5.495 
100 07731700 101/31/96 -000 6.125 6.420 
100. 07/31/00 01/31/96 000 6.125 6.410 
100 07/31/00 01/31/96 000 6.125 6.440 
100 07/31/00 01/31/96 000 6.125 6.420 
100'-07/31/00 01731/96 -000 “6.125. -6..4.20 
100 08/15/00 08/15/97 000 6.000 6.035 
100 08/15/00 08/15/97 000 6.000 6.035 
100 08/15/00 08/15/97 000 ‘6.000 6.035 
100 08/15/00 08/15/97 000 6.000 6.038 
100 08/15/00 08/15/97 000 6.000 6.038 
100 08/15/00 08/15/97 000 6.000 6.040 
100 08/15/00 08/15/97 000 6.000 6.040 
100 08/15/00 08/15/97 000 6.000 6.040 
100 08/15/00 08/15/97 000 6.000 6.040 
100 08/15/00 08/15/97 000 6.000 6.040 
100 02/28/01 02/29/96 000 5.625 5.680 
9530 02/28/01 02/29/96 000 5.625 5.680 
100 02/28/01 02/29/96 -000 5.625 5.740 
100 02/28/01 03/11/96 000 5.625 6.060 
100 °02728/01 03/11/96- 000: 5.625 6.0160 
100 02/28/01 03/11/96 000 5.625 5.960 
100 04/30/01 04/24/97 000 6.250 6.693 
100 04/30/01 04/24/97 000 6.250 6.697 
100 04/30/01 04/24/97 000 6.250 6.693 
100 04/30/01 04/24/97 000 6.250 6.702 
h0.0 05:/15/0105/15/98 - 000 5.625  -5..61'4 
LOO0-OS/15/01 “05/15/98 7000 - 5.625 -5).co04 
1:00: 05/31701 (05/31/96. 2000 -6.500 “6.583 
100 05/32/01 (05/31 /96- 000 6.500 6.583 
100 205/31:/01 067017799" “000 °5.250 45i.-434 
100: '05/31/01 706/01/799: ‘000. 52250. “5.434 
9530 05/32/01 06/01/99 000 52250. 5).43/4 
LOO %08'/95/09 108//1'5'7-96: 3000— 7-875. 85165 
100 08/31/01 09/03/96 000 6.500 6.780 
100 08/31/01 09/03/96 000 6.500 6.780 


LS! 0 
448 7 


O9 = Od6 


99 016 


O19» ONG 
9960 
98:..930 
98.8732 
28% 875 
O91 16 
992016 
992776 
W957 16 
98.816 
98.884 
98.746 
98.859 
98.849 
99.906 
99.906 
99.906 
99.898 
99.898 
919 18 98. 
99:89 1 
99... 8191. 
9'9.28:91 
997 8:9i1' 
919.63 
919... 763 
919;2502 
98.141 
98.141 
98.594 
98.461 
98.445 
98.461 
98.430 
100.031 
L00:...031 
99), ,693 
99.653 
9956516 
9'9'. 656 
99/6516 
97-5240 
98.828 
98.828 


RUN: 


PAR VALUE 
SHARES 


5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 


10,000,000.00 
10,000,000.00 
10,000,000.00 


5,000,000.00 


12,000,000.00 
12,000,000.00 
12,000,000.00 
12,000,000.00 


7,000,000.00 
7,000,000.00 
7,000, 000.00 
7,000,000.00 
7,000,000.00 
5,000, 000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 


20,000,000.00 


5,000,000.00 


25,000,000.00 


5,000,000.00 
5,000,000.00 
5,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 


30,000, 000.00 
30,000,000.00 
10,000,000.00 
10,000,000.00 


8,000,000.00 
8,000,000.00 
8,000,000.00 
7,000,000.00 
5,000,000.00 
5,000,000.00 


PAGE: 1 
02/02/00 00:00:21 
BOOK VALUE 


4,950,000.00 
4.950) '8l 2/5 
Ay 950, 5// Baie 25 
47950; 0/8 Zo 
9, 916;,,01'5:.162 
9, 892,968.74 
9 B13 229)..60 
4,943,750.00 
1, 9937 1202/00 
Li, FI Spl20.00 
Ll, 9737 120;..00 
12.973, £20.00 
6.987, LO 00 
6,921 8901.00 
6,912,205. 00 
67-920, 138.12 
6, 919,401.27 
4.7995, 312550 
4, 995, 3022590 
4,995; 312550 
4,994,:921..:85 
4 9945; 924585 
4 9947 SSt 25 
4799/4; 530 525 
4) OO FOBAs 25 
4.,99'4;, 53d) 425 
4.3994, 530425 
19,952,624.60 
4,988,150.00 
24:85 SoZ ES 
45, 07. ,03as225 
4, 907,03 aes25 
4,929, 687.50 
6, 892,-265)..63 
6, .8:9e, AAR 88 
6, 892, 265)..99 
6,890,078.13 
30,009, 375.00 
30/,,009;,375.00 
9,965, 300.00 
9,965, 300.00 
ty, 912, 50000 
7,972,500.00 
7,972,500.00 
6,806, 890. 63 
4,941,406.25 
4,940), 4106.25 
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Ct foY oC Our NPY O F SAN BR AN Ge LSC. 6 ; 

MR. DANIEL DALY 4. i, Oo °= Soe 4S. 44s Bay PAGE: 2 
(SIKPT) tN VES TMs NT INVENTORY RUN: 02/02/00 00:00:21 

INVESTMENTS OUTSTANDING AS OF 1/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 35215 T NOTE(98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
A 35254 T NOTE (97.11) 912827239 100 08/31/01 09/03/96 000 6.500 7.152 97.304 5,000,000.00 4,865,176. 64 
A 37786 T NOTE (99.26) 9128275P3 100 08/31/01 08/31/99 O00 5.500 5.613 99.789 5,000,000.00 4,989,,453..13 
A 37787 T NOTE (99.30) 9128275P3 100 08/31/01 08/31/99 000 -5.500 5.550 99.907 10,000,000.00 9, 9'9.0;,.7'0.07..00 
A 37788 T NOTE (99.235) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.647 99.727 10,000,000.00 9, 972,656.25 
A 37789 T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
A 37790 T NOTE (99.30) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.545 99.916 10,000,000.00 9, 991, 600). 00 
A 37791 T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
A 37792 T NOTE (99.30) 9128275P3 100 08/31/01 08731/99 000 5.500 5.545 99.916 10,000,000.00 9,991,600.00 
A 37793.T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
A-.37794 T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
BO 37795-T NOTE (99:3°30)) 9128275P3 9530 08/31/01 08/31/99 000 5.500 5.545 99.916 10,000,000.00 9°, 991,600.00 
A 37994 T NOTE (99.23) 912827265. 100 11/30/01 11/30/99 000 55875 6.031 99.712 25,000,000.00 245,927,134. 38 
A 37995 T NOTE (99.23) HIZ8272C5 100 11/30/01 11/30/99 (000 'S.875 <6.03E 99. 711 25,000,000.00 245 929134538 
A 35462 T NOTE 9128272E1 100 12/31/01 12/31/96 000 6.125 6.186 99.766 10,000,000.00 95, 976,562 .50 
A 35520 T-NOTE. (98.2) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.710 98.073 10,000,000.00 9807726250 
A 35521 T NOTE(98.10) 912827266 1 01/31/02 01/31/97 000. 6.250 6.654 98.307 20,000,000.00 19; 6617 36875 
A 35522 T NOTE(99.11) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.409 99,328 4,000,000.00 3779735 125500 
AK, 39923 T NOTE(99 11) 9128272G6 1 01/31/02 01731/97 O00- 6.250 6.409. 99.328 6,000,000.00 5; 9597687 550 
A 35524. T: NOTE (99°. 25) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.305 99.767 5,000,000.00 4,988,350.00 
A 35525 T NOTE(99.16) 912827266 100 01/31/02 01731797 000 6.250 6.370. “99.492 10,000,000.00 9,949,218.70 
A 35526 T NOTE(99.16) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.372 99.484 10,000,000.00 9; 9487-437 50 
A 395927 LT NOTE (99), 1:6) 912827266 100 01/31/02 01/31/97 (000° 6s250 6:36) 99.531 10,000,000.00 97/9937 225% 00 
AL 35528° Ty NOTE (9.93516) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.370 99.492 10,000,000.00 OF GAOF 2 Oso 
A 38094 T NOTE (99.25) 912E275X6 100 s01/31/02 01731700 O00 “6.375 6.506 99.758 8,000,000.00 17-980; 625700 
A 38095 T NOTE (99.18) 9128279K6 100 01/31/02 O1731/00 000 6.375 (6.616. 95.555 8,000,000.00 7; 96473575700 
A 38096 T NOTE (99.18) 9128275X6 1 01/31/02 O1/31/00 O00>- 6.375 6.626 99.555 8,000,000.00 7,964,375.00 
A 38097 T NOTE (99.25) 9128275X6 100 01/31/02 01/31/00. 000 6.375 6.506 _ 99.758 8,000,000.00 7,980, 625.00 
A 38098 -T- NOTE (99525) 9TZ282 oko" 100707 / 31/02" 01/31/00 “COOr "6.375: 62506. 995.758 8,000,000.00 7,980,625.00 
A 38099 T NOTE (99.18) 9128275X6 100 01/31/02 01/31/00 000 6.375 6.612 99.563 8,000,000.00 7,965,000.00 
A 38100 T NOTE. (99525) 9128275X6 100 01/31/02 01/31/00 000 6-375 6.502- 99.766 8,000,000.00 7, 981,250.00 
A 38101 T NOTE (99.18) 9128275X6 100 01/31/02 01/31/00 000 6.375 6.612 99.563 8,000,000.00 7,965,000.00 
A 35724 T NOTE (99.16) 912827250 1 04/30/02 04/30/97 000 6.625 6.753 99.466 10,000,000.00 9,946,600.00 
A 36196 T NOTE (100.60) 912827314 100 10/32/02 10/31/97 “000° 5.750 5.706 100.188 15,000,000.00 15), 02:87:1'252 00 
A 36197 T NOTE(100.60) 91282734 ~100 10/31/02 10/31/97 000 -5.750 5.708 100: 180 15,000,000.00 155,026, 953213 
A 36198 T NOTE(100.60) 9128273L4 100 10/31/02 10/31/97 000 5.750 5.708 100.180 15,000,000.00 157 0267,953-03 
A. 36594 T-NOTE= (99.16) 9128274B5 5005 03/31/03 03/31/98 000, 5:500 5.615 99.505 200,000.00 199,010.00 
Ae 36595."T NOTE: (99:16) 9128274B5 100 03/31/03.03/31/98 000 5.500 °5.616 ~99.500 8, 650,000.00 8, 606,732.50 
Ay 36596" T- NOTE 4(9'9!; 1 6) 9IZ28274B5 3052" 03/31/03" 03/31/98. 000 53500: 5.605. 99-2505 150,000.00 1497257 30 
A 36597 T NOTE 7( 9916) 9128274B5 3051 03/81/03 03/31/98 000 5.5500, 5.604 995550 1,000,000.00 995,200.00 
A 36598 T NOTE (99.16) GIVZ8274B5 — 100° 03/381./03' 03/31/98. 000 5.500 + 5.615. 99: 505 10,000,000.00 97, 950);,500;,, 010 
AS36599 T-NOTE. (99.16) 91282745, 100 03/31/03 03731798" > 000: 52500. 52615- 997505 10,000,000.00 9), 950; 500).'010 
A 36605 T NOTE (99.9) GIZ82N4B5S 100 08731703. 03731/98. 000: 5.500. -5.669° 99).273 10,000,000.00 9, 92, S48en5 
A 36606 T NOTE (99.9) 9128274B5- 100 03731/03-03731798 “000. 52500 5.671 ~99. 2166 10,000,000.00 95,926, 562-50 
A 36607 T NOTE (99.9) 92827485 100 08731703-03731798 000° 5.500- 5.671. 992266 10,000,000.00 9, 926, 562.50 
A 36608 T NOTE (99.8) GIZ8274B5 100 03/31703..03/31/798 000 SH500. 5.676 99.242 7,000,000.00 6, 9416, S>sea3 
A 36609 T NOTE (99.8) S128274B5° 100 03/731/08 0387/31/98 000: 5.500 5.676 99.242 7,000,000.00 6, 94i6; 95313 








ss BUSES 3U: Seok a 
OLE ad TA) ¥ 9 PERABANST 2089" 2 es GINaTsee ean 2s 
, HOLE tag 7e) ‘toh ‘S Ga\eT has EN 2Rae = 
® (29°71. rae rar onus BIIIROS Oa 2°7e0 - a 
Riou e0) ahem ere. 80 reverie” 72) 25424 90) «2 S20 = “So 48 
| ay & RAMS T00" ed). e75SSeate. 18S tgAss ies SAGE Ya a ere 
Qi tae (roves: abgasiar Moe P\31403 fa 11S 
a on ce, a a ee peseeeee SHAT -9L CtV 76 
| PPO oe AS EG) 79) ‘aesek ae Be SENF7 AS GES? 



























¥ 
ane RS ar Get SESSA aG8 ORGS): 5 Hanae 
~~ > geese J Mase igo rei - ee SASS tHe £50: “OF RIFA bia Disks 
eee tained a NRBr sexe. Fat ey SSeS WIIG | - 
phe a *60a} .) hs {i S=A = Pm he - L qlee Ppa itis roe 
Py” © Wee 2 ee GE Pees eet er i 3 o 
-.* | oa8at-e MAR “ise TS) SBA saa Sai aes 
: Y Ghat £ tose 2a FP? "ai eoyacec Ae “eae 
- v d97Se b Waitias f=) ‘ a ne 2% 318 a4 a 322 
ee) £ ELE 8D' st a5ES43 le ieee? sob we2 3 a:58e' 90 
yw 7 se i wus Ee) ie race \7Pe ‘ e- 34 ae “e3¢ ay Gi oe im ¢ "0 
¥ 23255 & Wols tee It Ps yw 2°2)0.. 38° 205 1? ‘a fhe a6. 
¥ zes¢ é “dll cj Pes $G4 is oe et ST 7 0ee" gOS 
oo oeeat QSGRSSRS Ey. QENATAAS - BEE ae a ae e* Sad" 08D = 
vs a. OFaSca 1é Los ES yal: iar 2s Babe Seo .* 6b0°SCn’ 
y Sirs < i t Figs CELTS f “20 ¢-#24 ett” 343 ~ te Seat ra 
~ ¥ 7? { i - po OT. 2ELOS SF42 ‘hi : 256 Ae a #43 Sy aos 490 
4 ter # ‘ i . hae ot5 os 9 ae. cs ‘ fp O6g" oes G 
- 4 Sis Bes < ' ? : 4 = S66 05S" aa 
. 22-8 : = . 4 I 4 fad eo p22 t ae a5¢* 4ar 
i P » = S | ' ‘ . 5 gs < xe 3 
ka t : : 64 _ ier nate e 
& J 4 “ey : F ' 
¥ : ’ i a . aT 
d . : ° oe bi 4 + 
; = ' ; : ‘ 
‘ ) ah 
: E z 7 Wer 3 i. 
; , a ic = 
ul ; : i! (ty re 
: +23 2s ACS 
Pw 
; a : “ oT 
f * * 


12 


ASSN 
ASSN 
ASSN 
ASSN 
ASSN 
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CEP YY / €-O-U NE ¥ ODE SAN 
MR. DANIEL DA L. ¥ 401. “3 5 5 4 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 1/31/00 
MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
CUSIP NO. (TICKER) DATE PURP RATE YIELD 
9128274B5 100 03/31/03 03/31/98 000 5.500 5.676 
9128274B5 100 03/31/03 03/31/98 000 5.500 5.676 
9128274B5. 100 03/31/03 03/31/98 000 5.500 5.640 
912827485 100 03/31/03. 03/31/98 000 5.500 5.640 
9128274B5 100 03/31/03 03/31/98 000° S.500 5.640 
9128274B5 100 03/31/03 03/31/98 000 5.500 5.640 
9128274H2 100 05/31/03 06/01/98 O00 5.500 5.563 
9128274H2 100 05/31/03 06/01/98 000 5.500 5.563 
100 05/31/03 06/01/98 000° 5.500 -5.563 

100 05/31/03 06/01/98 000 5.500 5.563 

2535 08/15/03 09/27/94 000 5.750 -77520 

912827403 9530 11/15/03 11/26/98 O00: 4.250 ~ 4.325 
GU 2827403 — 100: 1/15/03. UR/16/98: O00 43250: 4..522 
912827403 100: 11/15/03 11/16/98 O00 4.250, 4.522 
912827403: 100: 11/15/03 11/16/98 000 4.250 4.421 
912827403: LOO L/S /03: LE/16/98 O00. 4.250 4.419 
912827403 L100 11/15/03 11/16/98. 000° 4.250 4.419 
912827403 100 11/15/03 1/16/98: O00 4.250 4.525 
QU2B27403, LOO 12/15/03. 11/16/98 O00 4.250" 4)..523 
9128274U3 100 11/15/03 11/16/98 000 4.250 4.494 
IAB 27403 OO LAS /03- VL/ Voy 99. OOOr 4.7250) S870 
9L28275A6 100 02/15/04 02/16/99: -.000 4.750 _ 4.825 
9128275A6 100 02/15/04 02/16/99 000 4.750 4.892 
9128275A6 100 02/15/04 02/25/99 000 4.750 5.033 
91 28275F5 ° 100 05/15/04 05/17/99 O00 5.250 5.456 
9128Z75F5 100 05/15/04 05/17/99 000 5.250. . 5..458 
QI2ZBZ7SES LOO 05/15/04 19-715/99° O00 ~5.-250 -5.i8'82 
TREASURY NOTES 453 13% (C) a2623 ~S:18:20 
313588S¥2, 908 02/71/00. 11/17/99 OOO: 5.530; 5.604 
313588SY2 LM O2/1 15/00). 11717799 OOO 5.5380 5:60 
313588UJ2 892 03/16/00 12/27/99 O00 5.810 5.886 
313588UJ2 5622 03/16/00 01/20/00 000 5.590 5.639 
313588VS1 908 04/17/00 11/18/99 O00 5.510: 5.640 
313588WS0 9901, O5S/EL/00) 1/18/99" OOO 5.500: 5.651 
FNMA DISCOUNT NOTES 1.80% (C) DOGO? (9:5, 602 
313384SNO 9067 02/01/00) OS/ 14799" O00)  5)..505? 55.625 
313384SNO0. “902 02/01/00) U1 05/99). 000) ~5).a'80) 5:..554 
313384SNO 909 02/01/00 11/05/99 O00 5.4810) 5.554 
31 3384'SR1 900! 02/04/00 UT/ U8 7i99: "OOO! SiSi0F ~Sy:/Sii7 
313384SR1 924 02/04/00 12/08/99 000 5.590 5.641 
313384SWO 924 02/09/00 12/08/99 000: 5.590 5.645 


(SIRET) 
INVSMT 
NO. DESCRIPTION 

A 36610 T NOTE (99.8) 
A 36611 T NOTE (99.8) 
A 36620 T NOTE (99.13) 
A 36621 T NOTE (99.13) 
A 36622 T NOTE (99.13) 
A 36623) TP NOTE. .(99\013)) 
A 36792 T NOTE (99.23) 
By 36793 T NOTE (99.23) 
A 36990 T NOTE, (99.23) 
A 36991 *T NOTE. (9'9).23) 
A 33942 T NOTE (88.20) 
A 37126 T NOTE (99.22) 
A 37129 T NOTE (98.25) 
A 37130 T NOTE (98.25) 
A 37138 T NOTE (99.8) 
A 37141 T NOTE (99.8) 
A. 3/142. T NOTE. “(99 .:8)) 
A 37143 T NOTE (98.26) 
A 37144 T NOTE (98.26) 
A. 37146 T NOTE (98.30) 
Ay 3950" T NOTE... (9'4570)" 
A 37378) T NOTE! (99.22) 

A 37379 T NOTE: (99.12) 

A 37383 T NOTE (98.25) 

A 37546 T NOTE (99% 4) 

A 37547 T NOTE (99.4) 

A 37949 T NOTE (99.17) 
SUBTOTAL (Investment Type) 
A 37955 FEDERAL NATL MTG 
A 37956 FEDERAL NATL MTG 
A 38026 FEDERAL NATL MTG 
A 38072 FEDERAL NATL MTG 
A 37961 FEDERAL NATL MTG 
A 37962 FEDERAL NATL MTG 
SUBTOTAL (Investment Type) 
A 37826 FHLB 

A 37925 FEDL HOME LOAN BK 
A 37926 FEDL HOME LOAN BK 
A 37963 FEDL HOME LOAN BK 
A 38014 FEDL HOME .LOAN BK 
A 38015 FEDL HOME LOAN BK 


CONS 


DI 


- 4 4 8 


BOOK 

PRICE 
99.242 
919.242 
99.398 
99); 3:9'8 
919); 3:98 
99'..39'8 
99). V2 
9195. V2 7 
OO 125i 
DOW 
88.625 
99.666 
BBs Of 
98.797 
99). 242 
9:9\..250 
991.250 
98.781 
98.789 
98). 97. 
94.297 
99)..G7:2 
OOF SHS: 
98.766 
99). 1:09 
99 LOZ 
97 93h 


98.679 
98.679 
98.709 
99%, 130 
95.689. 
OF... 32:6 


SHB 
98.660 
98.660 
98.806 
99°. 0:99 
99'- 022 


RUN: 


PAR VALUE 
SHARES 


7,000,000.00 
7,000, 000.00 
10,000, 000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
5,000,000.00 
5,000,000.00 
5,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
40,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 


19,000,000.00 
1,384,000.00 
8,887,000.00 
6,000,000.00 
6,500,000.00 
5,000,000.00 


5,000,000.00 
2Z,000,000.00 
4,000,000.00 
7,000,000.00 
13,000,000.00 
15,000,000.00 


6,946; 953113 
6,946, 953) -13 
97 93:9), 843i 15 
9 939 B43 1S 
91, 93:9), 843). 7/5 
9), 93:9), 843.75 
24,931,640. 63 
24,,931,,640)..63 
A, 9816 p3i28 als 
4) 98 '6,.328:.-12 
4,431.25 
9,966, 600.00 
918119), 08'72.,.50 
97,,8:7'9!,,68°7...50 
9),,92:45, 208: 75 
9), 92:5)/,,0.0:0:..00 
9),,925;,.0.00:.,0.0 
9}, :B°28:,, L2151..010 
9,878,906.25 
39; 5:66;,:8:7'5)..010 
237,084 2U8).. 7S 
1.4, 950,.781:..25 
14,906,250.00 
9}, B56; 9162). 90 
9, 9107, 93:7..50 
9), 9VO), USIG:.2'5 
19:,-50'6,250:00 


18,748,999.44 
Lt, S165, NESS 
Bi. 1712), 2981. 916 
5, 947,826.67 
67,349) Tilo 
4,866,319.44 


4\,.892,, 958.38 
Ly; D3); LOB RSS 
3), 9416, 4175 7/8 
6, 916,430.67 
12,882, 920.56 
14,853; 262.50 


PAGE: 3 
02/02/00 © 00:00:21 
BOOK VALUE 
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CT Try / COUNTY «OF “SAN PRO NAG DS 6-0 
MR. Daa NIUE DA UD aly 415-554-4487 PAGE: 4 
(SIRPT) ° INVESTMENT INVENTORY RUN: 02/02/00 00:00:21 
INVESTMENTS OUTSTANDING AS OF 1/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38027 FEDL HOME LOAN BK CONS DI 313384TL3 912 02/23/00 12/27/99 000 5.790 5.845 99.067 15 777,,0002 00 1,760,423.55 
A 37857 FEDL HOME LOAN BK CONS DI 313384TM1 9530 02/24/00 09/29/99 000 5.440 5.569 97.762 10,000, 000.00 9, 27/6, 4 Oils ai 
A 37870 FEDL HOME LOAN BK CONS DI 313384TM1 100 02/24/00 10/07/99 000 5.570 5.693 97.834 10,000,000.00 9,783,388.89 
A 38021 FEDL HOME LOAN BK CONS DI 313384UA5 877 03/08/00 12/10/99 000 5.595 5.673 98.617 7,000,000.00 6,903,175. 42 
A 37938 FEDL HOME LOAN BK CONS DI 313384UB3 888 03/09/00 11/09/99 000 5.472 5.575 98.161 10,000,000.00 9,816,080.00 
A 37940 FEDL HOME LOAN BK CONS DI 313384UX5 877 03/29/00 11/09/99 000 5.470 5.590 97.858 9,000,000.00 8,807,182.50 
A 37957 FEDL HOME LOAN BK CONS DI 313384WR6 917 05/10/00 11/17/99 000 5.510 5.662 97.322 17,714,000.00 17, 239,535.43 
A 37874 FEDL HOME LOAN BK CONS DI 313384XM6 9530 05/30/00 10/12/99 000 5.550 5.755 96.439 20,000,000.00 19,287, 750.00 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOAN DISC 5.033 (Cc) 5.534 5.648 97.983 131,491,000.00 128,838, 926.63 
37827 EMC 313396SP9 915 02/02/00 09/14/99 000 5.533 5.656 97.833 6,000,000.00 5,869,974.50 
37871 FEDL HOME LLN MTG CORP DI 313396SR5 913 02/04/00 10/07/99 000 5.560 5.665 98.147 3,000,000.00 2,944,400.00 
37939 FEDL HOME LLN MTG CORP DI 313396SR5 920 02/04/00 11/09/99 000 5.470 5.543 98.678 25,000,000.00 24,669, 520.83 
37965 FEDL HOME LLN MTG CORP DI 313396SR5 901 02/04/00 11/18/99 000 5.520 5.587 98.804 10,202,000.00 10,079, 984.08 
37966 FEDL HOME LLN MTG CORP DI 313396SY0 802 02/11/00 11/18/99 000 5.510 5.583 98.699 15,000,000.00 14,804,854.17 
38042 FMC DISCOUNT NOTES 313396TL7 910° 02/23/00 01/05/00 000 5.560 5.602 99,243 24,000,000.00 23. 818. BS. 33 
38019 FEDL HOME LLN MTG CORP DI 313396TM5 910 02/24/00 12/10/99 000 5.612 5.679 98.815 20,000,000.00 19,763,048.89 
38020 FEDL HOME LLN MTG CORP DI 313396TMS 904 02/24/00 12/10/99 000 5.612 5.679 98.815 12,000,000.00 11,857, 829.33 
38046 FMC DISCOUNT NOTES 313396UJ0 906 03/16/00 01/07/00 000 5.670 5.732 98.913 4,000,000.00 3,956, 530.00 
38062 FEDL HOME LLN MTG CORP DI 313396UJ0 910 03/16/00 01/13/00 000 5.620 5.676 99.017 12,000,000.00 11,881, 980.00 
38022 FEDL HOME LLN MTG CORP DI 313396UR2 908 03/23/00 12/10/99 000 5.612 5.704 98.379 6,000,000.00 5,902,725.33 
37909 FEDL HOME LLN MTG CORP DI 313396UY7 923 03/30/00 10/27/99 000 5.560 5.696 97.606 16,000,000.00 15,616,977.78 
37967 FEDL HOME*LLN MTG CORP DI 313396UY7 910 03/30/00 11/18/99 000 5.510 5.624 97.964 14,800,000.00 14,498,725.44 
37705 FMC DISCOUNT NOTES 313396VV2 916 04/20/00 07/22/99 000 5.173 5.384 96.077 17,000,000.00 16,333, 41'4..108 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOTES Fa PLS CS) 5.519 5.609 98.376 185,002,000.00 181,998,037.76 
A 38029 BK AMER B/A 903 02/01/00 12/27/99 000 5.820 5.854 99.418 1,000,000.00 994,180.00 
A 38028 BK AMER B/A 9901 02/11/00 12/27/99 000 5.820 5.864 99.256 4,000,000.00 3,970, 253.33 
A 38030 BK AMER B/A 9901 02/18/00 12/27/99 000 5.820 5.870 99.143 2,000,000.00 1,982,863. 33 
A 38077 BK AMER B/A 7622 02/18/00 01/24/00 000 5.580 5.602 99.613 4,000,000.00 3,984,500.00 
A 38080 BK AMER B/A 876 02/18/00 01/25/00 000 5.580 5.601 99.628 4,000,000.00 3,985,120.00 
A 37990 BK AMER B/A 888 02/22/00 11/26/99 000 5.600 5.678 98.631 5,600,000.00 5, 523), 842.22 
A 38081 BK AMER B/A 876 02/22/00 01/25/00 000 5.580 5.604 99.566 5,600,000.00 5,575, 696.00 
A 38067 BK AMER B/A 905 02/25/00 01/18/00 000 5.600 5.633 99.409 2,000,000.00 1, O88), tw 
A 38038 BK AMER B/A 5622 02/28/00 01/04/00 000 5.600 5.648 99.144 3,000,000.00 2, 974, 383.38 
A 38103 BK AMER B/A 923 02/29/00 01/04/00 000 5.600 5.649 99.129 6,000,000.00 5, 947 ,738).33 
A 38037 BK AMER B/A 924 03/03/00 01/04/00 000 5.730 5.784 99.061 5,000,000.00 4,953,045.84 
A 37838 UNION BK B/A 100 03/06/00 09/21/99 000 5.560 5.707 97.421 8,000,000.00 7, 793, 662.22 
A 37861 BK AMER B/A 9901 03/27/00 10/04/99 000 5.450 5.598 97.351 34,000,000.00 33,099, 236.10 
A 37873 BNY B/A 100 03/29/00 10/08/99 000 5.720 5.882 97.251 12,000,000.00 11,670,146.67 
A 37896 BNY B/A 100 03/29/00 10/18/99 000 5.700 5.851 97.419 6,000,000.00 5,845,150.00 
A 38033 BK AMER B/A 5622 03/31/00 12/28/99 000 5.800 5.910 98.480 2,000,000.00 1,969, 606.67 
A 37895 BNY B/A : IF 04/03/00) 10/18/95, 2000" S2720) = S077 —O7. 381 1,000,000.00 973,306.67 
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DESCRIPTION 
BNY B/A 

BK AMER B/A 
BK AMER B/A 
BK AMER B/A 
BK AMER B/A 
BK AMER B/A 
BK AMER B/A 
BK AMER B/A 
BNY B/A 

BNY B/A 

BNY B/A 

BK AMER B/A 
BK AMER B/A 
BK AMER B/A 
BNY B/A 

BNY B/A 

BNY B/A 

BK AMER B/A 
BK AMER B/A 


SUBTOTAL (Investment Type) 


38006 
38018 
38024 
38035 
38041 
37997 
37998 
37999 
38068 
38069 
38071 
38073 
38074 
38065 
38066 
38078 
38040 
38063 
38075 
38044 
38045 


oO oo 


FORRESTAL FD C/P 


WELLS FARGO C/P 
WELLS FARGO C/P 


BK AMER C/P 


BARCLAYS FD C/P 


KITTY HAWK C/P 
KITTY HAWK C/P 
KITTY HAWK C/P 
ENTERPRISE FD C/P 
KITTY HAWK C/P 
KITTY HAWK C/P 
KITTY HAWK C/P 


QUINCY CAPITAL 
KITTY HAWK C/P 


KITTY HAWK C/P 
QUINCY C/P 

AELTUS CBO C/P 
AT ret CysP 

KITTY HWAK C/P 
AELTUS CBO C/P 
AELTUS CBO C/P 


C/P 


SUBTOTAL (Investment Type) 


A 38087 BK AMER C.D. 


34655JB12 
9497FOB17 
9497FOB25 
0660POB42 
06737HB73 
49833LBB8 
49833LBB8 
49833LBB8 
29371J0BF4 
49833LBF9 
49833LBF9 
49833LBF9 
74838UBN5 
49833LBP7 
49833LBP7 
748 38UBPO 
0076A2C10 
03018AC25 
49833LC27 
0076A2CA0 
0076A2CG7 


81 COMMERCIAL PAPER DISC 
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INVESTMENTS OUTSTANDING AS OF 


Orr 


De AT bay 


ENT 


SAN 


MAJOR SORT KEY IS 


FUND MATURITY PURCHASE SAF/ 


NO. (TICKER) 


—--—---—— abel 


100 04/10/00 
100 04/10/00 
100 04/11/00 
100 04/17/00 
100 04/18/00 
100 04/24/00 
803 05/08/00 
190% 05/10/00 
887 05/10/00 
906 05/10/00 
480 05/10/00 
100 05/12/00 
4615 05/16/00 
9701 05/16/00 
100 05/16/00 
9902 05/22/00 
9902 05/26/00 

1 06/19/00 
9530 07/12/00 


DATE 
10/19/99 
10/25/99 
L0/25799 
10/25/99 
10/257 99 
10/27/99 
11/15/99 
11/15/99 
11/19/99 
1/29'/99 
1/19 799 
11/18/99 
11 /19'79:9 
1Af19'/ 9:9 
11/23/99 
12:/07/99 
12/08/99 
01/04/00 
01/19/00 


51 BANKERS ACCEPTANCE-DOME 11.15% (C) 


100 02/01/00 12/01/99 
924 02/01/00 12/08/99 
100 02/02/00 12/09/99 
910 02/04/00 12/30/99 
910 02/07/00 01/04/00 
100 02/11/00 12/01/99 
100 02/11/00 12/01/99 
100 02/7 11700 12/01 799 
100 02/15/00 01/18/00 

1 02/15/00 01/18/00 
910 02/15/00 01/19/00 
902 02/15/00 01/20/00 
100 02/22/00 01/20/00 
100 02/23/00 01/14/00 
100 02/23/00 01/14/00 
910 02/23/00 01/24/00 
912 03/01/00 01/04/00 
910 03/02/00 01/13/00 
876 03/02/00 01/20/00 
901 03/10/00 01/06/00 
916 03/16/00 01/06/00 

349,35 (E) 

910 02/18/00 01/27/00 


PURP 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


BR: AON Cut YS2€ 0 


Awl 5 oor 
LOIN Vis N TO iReY 
1/31/00 
LCC# 
CUPN TRDNG 
RATE YIELD 
5. 700 S864 
92640-5192 
5.2640) 5.793 
5.640 3.799 
5.640 5.800 
92630) “52793 
5.600 5: 757 
5.600! -5..759 
S010) *on723 
De otO. ot 23 
5.570) "3.723 
5.550) (5.7105 
94960), Se 78 
be 560) <5... 708 
5: S80 5. 73:6 
D3 640° 5.5792 
5.640 5.794 
5.800 5.960 
D180. "5.947 
D618) oo 
6.000 6.063 
2.930) “91.9183 
6.000 6.054 
». 660 5.692 
5.610 5.640 
5.980 6.052 
5.980 6.052 
5980 - 6.052 
5090, 75).a/8185 
D690 =<5.:725 
S690  %S..//164 
S700) 525724 
2. 090% S277 20 
D080 5.5 7:56 
5/680" “ois 716 
5690)" S65 717 
S800) 5:58.54 
3,680 i954 7/2'4 
S:2 FOO! 2diq1 89 
58008 5.860 
5.800: 5.8166 
De IIe 91842 
5.640 5.640 


000 


97.368 
97.352 
97.258 
97.243 
97.185 
97.278 
97.247 
97.323 
97.323 
97.323 
97.287 
97.235 
97.235 
97.288 
97.384 
97.337 
97.309 
97.190 


98.967 
99,141 
99.100 
99.434 
99.470 
98.804 
98.804 
98.804 
99; 55:7 
99057 
99) (5513 
99.588 
99). 47:8 
99.3609 
99.369 
99926 
99.082 


100.000 


4487 


RUN: 


PAR VALUE 
SHARES 


9,000,000.00 
7,458; 233:.. 8.7. 
15,000,000.00 
8,796, 819.77 
5,000,000.00 
7,000,000.00 
15,000,000.00 
4,000,000.00 
4,000,000.00 
2,000,000.00 
1,500,000.00 
25,000,000.00 
3,000,000.00 
7,000,000.00 
22,000,000.00 
15,000,000.00 
10,000,000.00 
7,000,000.00 
20,000,000.00 


17,886,000.00 
50,000,000.00 
41,000,000.00 
20,000,000.00 
10,000,000.00 
6,000,000.00 
8,000,000.00 
7,000,000.00 
20,000,000.00 
20,000,000.00 
15,000,000.00 
4,000,000.00 
50,096,000.00 
11,000,000.00 
20,000,000.00 
9,000,000.00 
11,000,000.00 
3,000,000.00 
10,000,000.00 
11,000,000.00 
3,000,000.00 


50,000,000.00 


PAGE: 


8,752,050.00 
6,969,829 15 
14, 602,850.00 
8555,,64:0\529 
4,862,133.34 
6,802,950.00 
14,591, 666.67 
3,889,866.67 
37892-5932 22 
1,946,466.11 
1,459,849.58 
24,321, 666. 68 
2917101631338 
6, 80.6548. 34:0 
21,403,250.00 
14,,.607,550.00 
9,733,666. 67 
6-811, .661, 0 
19, 438,055.56 


17 101,178.00 
49. -5599;,,250,.100 
40, 631,000.00 
19,886,800.00 
9, 945 OLOT67 
5,928,240.00 
7,904,320.00 
6,916,280.00 
19,911,488.89 
1:97 9197488589 
14,935,-987;.50 
3729837533293 
49,834), 70761 
10, 930;7577.7'8 
19,873) ctaiens 
87-957, 325:.00 
LO, 898, 983'533 
2,976,806. 67 
95,9325 Si6i167 
10,886,577.78 
2, 966,166.67 


50,000,000.00 


5 
02/02/00 00:00:21 
BOOK VALUE 
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Cl@Tyy7 COUN TY OLE SAN FRANC IS € 0 


MR. DAN I EL DA LY AM Leo = 45) 5° 4S Al 48s 7 PAGE: 6 
(SIRPT) ~ INVESTMENT iEN VEN TO: 8 ¥ RUN: 02/02/00 00:00:21 
INVESTMENTS OUTSTANDING AS OF 1/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) | DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 


50,000,000.00 
12,000,000.00 
8,000,000.00 
3,000,000.00 
3,000,000.00 
7,000,000.00 
4,000,000.00 
6,000,000.00 
8,000,000.00 


D. O6050EGT6 910 02/25/00 01/27/00 000 5.640 5.640 100.000 
Ds O6050EGV1 919 02/28/00 01/28/00 000 5.640 5.640 100.000 
=D O6050EGV1 887 02/28/00 01/28/00 000 5.640 5.640 100.000 
D 
D 
D 


50,000,000.00 
12,000,000.00 
8,000,000.00 
3,000,000.00 
3,000,000.00 
7,000,000.00 
4,000,000.00 
6,000,000.00 
8,000,000.00 


: O6050EGV1 877 02/28/00 01/28/00 000 5.640 5.640 100.000 
: O6050EGV1 1901 02/28/00 01/28/00 000 5.640 5.640 100.000 
oD O6050EGV1 100 02/28/00 01/28/00 000 5.640 5.640 100.000 
D O6050EFU4 907 03/01/00 01/12/00 000 5.740 5.740 100.000 
O6050EFU4 879 03/01/00 01/12/00 000 5.740 5.740 100.000 
O6050EFV2 903 03/14/00 01/12/00 000 5.740 5.740 100.000 
O6050EFV2 100 03/14/00 01/12/00 000 5.740 5.740 100.000 


17,000,000.00 


17,000,000.00 


38064 BK AMER CD O6050EGB5 914 03/14/00 01/14/00 5.740 100.000 10,000,000.00 10,000,000.00 
38076 BK AMER CD O6050EGF6 100 03/21/00 01/20/00 5: 760 100.000 25,000,000.00 25,000,000.00 
38057 BK AMER CD O6050EFWO 919 03/22/00 01/12/00 5.740 100.000 35,000,000.00 35,000,000.00 
38083 BK AMER CD O605EGN92 900 03/22/00 01/26/00 5.740 100.000 25,000,000.00 25,000,000.00 


O605EGP41 910 03/23/00 01/26/00 000 5.740 5.740 100.000 
O6050EGM1 100 03/24/00 01/25/00 000 5.740 5.740 100.000 
O605EGQ24 907 03/24/00 01/26/00 000 5.740 5.740 100.000 
O6050EFX8 6613 03/28/00 01/12/00 000 5.740 5.740 100.000 
O6050EGJ8 910 03/28/00 01/24/00 000 5.740 5.740 100.000 
O6050EFY6 100 04/03/00 01/12/00 000 5.900 5.900 100.000 
O6050EFY6 880 04/03/00 01/12/00 000 5.900 5.900 100.000 
O6050EFY6 912 04/03/00 01/12/00 000 5.900 5.900 100.000 
O605EGRO7 100 04/03/00 01/26/00 000 5.910 5.910 100.000 
O6050EFNO 892 07/18/00 01/06/00 000 6.050 6.050 100.000 
O6050EFQ3 100 08/15/00 01/07/00 000 6.110 6.110 100.000 


12,000, 000.00 
36,000, 000.00 
7,000,000.00 
5,000,000.00 
15,000, 000.00 
5,000,000.00 
2,000,000.00 
3,000,000.00 
20,000, 000.00 
25,000, 000.00 
4,692,000.00 


12,000,000.00 
36,000,000.00 
7,000,000.00 
5,000,000.00 
15,000,000.00 
5,000,000.00 
2,000,000.00 
3,000,000.00 
20,000,000.00 
25,000,000.00 
4,692,000.00 


NEGOTIABLE C.D.'S 
38085 BK AMER CD 

38058 BK AMER CD 

38079 BK AMER CD 

38059 BK AMER CD 

38060 BK AMER CD 

38061 BK AMER CD 

38086 BK AMER CD 

38043 BK AMER CD 

38047 BK AMER CD® 


38048 BK AMER CD O6O50EFO3: 467° 08/15/00 01/07/00 000 6.110 6.110 100.000 93,000.00 93,000.00 
38049 BK AMER CD O6050EFQ3 471 08/15/00 01/07/00 000 6.110 6.110 100.000 175,000.00 175,000.00 
38050 BK AMER CD O6050BFQ3 473 08/15/00 01/07/00 000 6.110 6.110 100.000 40,000.00 40,000.00 


O6050EFS9 910 08/15/00 01/11/00 000 6.120 6.120 100.000 
O6050EFS9 100 08/15/00 01/11/00 000 6.120 6.120 100.000 


38051 BK AMER CD 
38052 BK AMER CD 


8,000,000.00 8,000,000.00 
12,000,000.00 12,000,000.00 


PEYyPP PY PP PrP PPP PP PPP Peery rr PrP errS 
w 
oo 
) 
oo 
N 


SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.'S 16% 313 Sit) 5.762 - 92762) 100 2000 418,000,000.00 418,000,000.00 
ASSETS FIXED 52656) 5:.'7810" 992055" 2,584; 906, 053: 64-92; 560,471, 558503 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


MEMO 


T NOTE(99.26) 
T NOTE (99.28) 
T NOTE (99.24) 
T NOTE (99.275) 
T NOTE (99.275) 
T NOTE (98.2) 

T NOTE(98.10) 

T NOTE (99 21) 

T NOTE (99.11) 

T NOTE (99.25) 

Ee NOTE (99.16) 

T NOTE (99.16) 

T NOTE(99.16) 

E NOTE (99.16) 

FMC DISCT 

EMC DISCT 

FEDERAL NATL MTG ASSN D 
FNMA DISCOUNT NOTES 
FEDL HOME LLN MTG CORP 
FEDL HOME LOAN BK CONS 


FEDL HOME LLN MTG CORP 


INTREPID FD C/P 


Cy Ys CVO URN) aX 
DAN IE L 


MR. 
BANK BROK 
CASH DATE 

40 

01/31/00 

40 

01/31/00 
40 
01/31/00 
40 
01/31/00 
40 
01/31/00 
19 
01/31/00 
19 
01/31/00 

19 

01/31/00 

19 

01/31/00 

159 

01/31/00 

Ing 

01/31/00 

i) 

01/31/00 

ag, 

01/31/00 

19 

01/31/00 

59 40 

19 40 

19 40 

169 40 

19 40 

19 40 

19 40 

KS 40 


MATURITY 
/ENTRY 


07/31/00 
02/01/00 
07/31/00 
02/01/00 
07/31/00 
02/01/00 
07/31/00 
02/01/00 
07/31/00 
02/01/00 
01/31/02 
02/01/00 
01/31/02 
02/01/00 
O1/31702 
02/01/00 
01/31/02 
02/01/00 
01/31/02 
02/01/00 
01/31/02 
02/01/00 
OLRZ3E7 02 
02/01/00 
01/31/02 
02/01/00 
OL AST L02 
02/01/00 
01/27/00 
02/01/00 
01/27/00 
02/01/00 
01/20/00 
02/01/00 
01/20/00 
02/01/00 
01/20/00 
02/01/00 
01/31/00 
01/27/00 
01/27/00 
01/26/00 
01/04/00 
02/01/00 


OF AN ER AUN °C ES €:0 
DALY 4-1 5 = 55 «4 -= 
DETAIL TRANSACTION REPORT - FIXED INCOME 
01/01/00 TO 01/31/00 
SETTLEMENT DATE BASIS 
"32 FUNDS 
TRADE / TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
01/31/00 INTR 6.125 
01/31/00 6.420 
01/31/00 INTR 6.125 
01/31/00 6.410 
01/31/00 INTR 6.125 
01/31/00 6.440 
01/31/00: INTR. 6.125 
01/31/00 6.420 
01/31/00 INTR <6.125 
01/31/00 6.420 
01/31/00 INTR 6.250 
01/31/00 62710 
01/31/00 INTR 6.250 
01/31/00 6.654 
01/31/00 INTR 6.250 
01/31/00 6.409 
01/31/00 INTR 6.250 
01/31/00 6.409 
01/31/00 INTR 6.250 
01/31/00 623.05 
01/31/00 INTR 6.250 
01/31/00 64370 
01/31/00 INTR 6.250 
01/31/00 6.2372 
01/31/00 INTR 6.250 
01/31/00 6.361 
01/31/00 INTR 6.250 
01/31/00 6231/0 
01/27/00 MAT 5.180 -50,000,000.00 
01/27/00 5.341 
01/27/00 MAT 5.180 -=20,/000;,000: 00 
01/27/00 S41 
01/20/00 MAT 5.300 -40,000,000.00 
01/20/00 5. W439 
01/20/00 MAT 5.37/10 -—87;/000;,000 .:00 
01/20/00 55908 
01/20/00 MAT 5.445 -18,000,000.00 
01/20/00 S069 
01/27/00 SALE 5.440 -14,000,000.00 
01/27/00 5.548 
01/26/00 SALE 5.450 -5,000,000.00 
01/26/00 5.692 
01/04/00 MAT 5.970 -10,000,000.00 
01/04/00 6.070 


448 7 


BOOK. VALUE 
PREM / 


(DISC) 


-48,489,166.67 
=19/.395 761662167 
3307-91 07333.033 
=f peeD9 ZO O10. 
-17,599,792.50 


=U ZT pO9SiaSS 


272,906.67 


=4), 9057, 38a) 3014 


94,618.06 


=9) 8307 8200 


RUN: 


‘ INTEREST) 


AMORT/ (ACCRET) 


=214;,,375 00 
221.4,375 200 
=21473:75:.00 
-214, 3°75:00 
=2 147, 3'75:.:00 
=312;,500..00 
-625,000.00 
=h25; 000 500 
-187.,500.00 
=1567250..00 
=31'2;7500...00 
=31'2;,500:-00 
=3'27790'0'00 


=3127 00500 


=1 (507833233 


=60/4 #338433 


=1,024 ,666 367 


-200,480.00 
-400,207.50 
-264,444.45 
=93), 8412.50 


=i64), 17/5).,010 


02/02/00 


PAGE: 1 
00:00:11 


(GAIN) /LOSS 


SETTLEMENT 


214,375.00 
214,375.00 
214, 37.59.00 
214, 375 200 
214,375.00 
312):500/200 
625,000.00 
125,000.00 
187,500.00 
156,250.00 
312,500.00 
312,500.00 
312,500.00 


312,500.00 


50,000,000.00 
20,000,000.00 
40,000,000.00 

8,000,000.00 


18,000,000.00 


248.89 


13,/991,,288.89 


=2:5).916 


4,999,250.00 


10,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 


FOUNTAIN SQ C/P 


FEDL HOME LLN MTG CORP 
FOUNTAIN SQ C/P 

FEDL HOME LOAN BK CONS 
FEDL HOME LLN MTG CORP 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK .CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDERAL NATL MTG ASSN D 
FEDERAL NATL MTG ASSN D 
FEDL HOME LOAN BK CONS 
BK AMER C.D. 

BK AMER C.D. 

FOUNTAIN SQ C/P 
FOUNTAIN SQ C/P 

BK AMER B/A 

FEDL HOME LOAN BK CONS 
BK AMER C/P 


Galle Ye eC sOnU aN) iY 


MR 


BANK 
CASH 


19 


19 


i) 


19 


159 


nS 


19 


19 


abe) 


189 


19 


SS 


169 


159 


19 


19 


1:9 


19 


159 


AE) 


199 


iy) 


BROK 
DATE 


40 


40 


40 


40 


40 


45 


40 


40 


40 


45 


40 


45 


45 


45 


40 


40 


40 


40 


40 


40 


40 


40 


DANIEL 


DA 


O 


EF 
Li ¥, 


SAN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


01/03/00 
02/01/00 
01/10/00 
02/01/00 
01/06/00 
02/01/00 
01/12/00 
02/01/00 
01/20/00 
02/01/00 
01/12/00 
02/01/00 
01/12/00 
02/01/00 
01/12/00 
02/01/00 
01/14/00 
02/01/00 
01/14/00 
02/01/00 
01/12/00 
02/01/00 
01/14/00 
02/01/00 
01/21/00 
02/01/00 
01/20/00 
02/01/00 
01/21/00 
02/01/00 
01/05/00 
02/01/00 
01/19/00 
02/01/00 
01/31/00 
02/01/00 
01/31/00 
02/01/00 
01/31/00 
02/01/00 
01/31/00 
02/01/00 
01/12/00 
02/01/00 


FRANCI-SCO 


I a =- 5), S04) 
FIXED INCOME 


448 7 


BOOK VALUE 
PREM / (DISC) 


-6,895, 248.89 
43, 40,9104 
-2, 363,600.00 
-4,930,106.94 
-3, 938,730.00 
-7,887, 968.89 
-9,861, 750.00 
-3,945,314.44 
~4,930,106.94 
-5,916,128.33 
~22,696,157.22 
-11,837, 200.00 
~18,724,162.22 
-9,858, 166.67 
-11,832, 499.33 
-35, 000,000.00 
-26,000, 000.00 
=11:,,8177.000:.00 
-8, 862,750.00 
-3,449, 250.00 


=2),,960).21/0). 00 


-20,000,000.00 -19, 775,222.22 


01/01/00. TO 01/31/00 
SETTLEMENT DATE BASIS 
t * 32 FUNDS 
TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP? YLe LD ORIGINAL FACE 
01/03/00 MAT 5.920 -7,000,000.00 
01/03/00 6.010 
01/10/00 MAT 5.540 -4,000,000.00 
01/10/00 5.624 
01/06/00 MAT 6.000 -2,400,000.00 
01/06/00 6.092 
01/12/00 MAT 5.530 -5,000,000.00 
01/12/00 5.608 
01/20/00 MAT 5.570 -4,000,000.00 
01/20/00 5.657 
01/12/00 MAT 5.540 -8,000,000.00 
01/12/00 5.619 
01/12/00 MAT 5.530 -10,000,000.00 
01/12/00 5.608 
01/12/00 MAT 5.530 -4,000,000.00 
01/12/00 5.607 
01/14/00 MAT 5.530 -5,000,000.00 
01/14/00 5.608 
01/14/00 MAT 5.530 -6,000,000.00 
01/14/00 5.608 
01/12/00 MAT 5.530 -23,000,000.00 
01/12/00 5.604 
01/14/00 MAT 5.550 -12,000,000.00 
01/14/00 5.626 
01/21/00 MAT 5.560 -19,000,000.00 
01/21/00 5.642 
01/20/00 MAT 5.550 -10,000,000.00 
01/20/00 5.630 
01/21/00 MAT 5.520 -12,000,000.00 
01/21/00 5.600 
01/05/00 MAT 6.090 -35,000,000.00 
01/05/00 6.090 
01/19/00 MAT 6.090 -26,000,000.00 
01/19/00 6.090 
01/31/00 MAT. 6.100 -12,000,000.00 
01/31/00 6.194 
01/31/00 MAT 6.100 -9,000,000.00 
01/31/00 6.194 
01/31/00 MAT 5.800 -3,500,000.00 
01/31/00 5.885 
01/31/00 MAT 5.480 -3,000,000.00 
01/31/00 5.554 
01/12/00 MAT 5.950 
01/12/00 6.018 


PAGE: _ 2 
RUN: 02/02/00 00:00:11 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=104) 75300 
=99),, 108:.,8'9 
-36,400.00 
=69),,8:93:..0:6 
-61;,.270.00 

=U 103 dail 

=1387, 2507..00 
=54;7685:.. 56 
=69,-8:93:. 016 
=83 8715.67 

-303, 842.78 

-162,800.00 

= 275i: 8S he 18 

= 140% 78933:239 

=167 5005-67 

=4:1:4), 4585-33 

-369,460.00 

-183,000.00 

=13:77,.- 250200 
=50);,,7.50)..00 


=39), 730010 


=994), Ja 78 


SETTLEMENT 
7,000,000.00 
4,000,000.00 
2,400,000.00 
5,000,000.00 
4,000,000.00 
8,000,000.00 

10,000, 000.00 
4,000,000.00 
5,000,000.00 
6, 000,000.00 

23,000,000.00 

12,000,000.00 

19,000, 000.00 

10,000,000.00 

12,000,000.00 

35,414, 458.33 

26,369, 460.00 

12,000,000.00 
9,000, 000.00 
3,500, 000.00 
3,000, 000.00 


20,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 


FEDL HOME LOAN BK CONS 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
ENTERPRISE C/P 

FEDL HOME LLN MTG CORP 
FEDERAL NATL MTG ASSN D 
FEDL HOME LLN MTG CORP 
FEDERAL NATL MTG ASSN D 
BK AMER B/A 

BK AMER B/A 
KITTY. HAWK C/E 
FOUNTAIN SQ C/P 
FOUNTAIN SQ C/P 
FOUNTAIN SQ C/P 
FOUNTAIN SQ C/P 
QUINCY CAP C/P 
QUINCY CAP C/P 
TRIDENT CAP C/P 
BK AMER B/A 
KITTY HAWK C/P 
QUINCY C/P 


STEAMBOAT FD C/P 


CUE wt Neoe/ COU IN. EY 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

A°9 40 

ES 45 

19 87 

9 87 

19 45 

19 40 

ans) 40 

19 40 

19 40 

19 40 

19 40 

19 40 

ls9 40 

19 40 

aL) 45 

iG) 40 

ike) 40 

69 40 

19 45 


DANIEL 


DA 


O 


FE 
igi g 


SAN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


01/31/00 
02/01/00 
01/27/00 
02/01/00 
01/27/00 
02/01/00 
01/19/00 
02/01/00 
01/12/00 
02/01/00 
01/26/00 
02/01/00 
01/25/00 
02/01/00 
01/18/00 
02/01/00 
01/24/00 
02/01/00 
01/18/00 
02/01/00 
01/26/00 
02/01/00 
01/18/00 
02/01/00 
01/19/00 
02/01/00 
01/28/00 
02/01/00 
01/31/00 
02/01/00 
01/18/00 
02/01/00 
01/25/00 
02/01/00 
01/18/00 
02/01/00 
01/04/00 
02/01/00 
01/19/00 
02/01/00 
01/24/00 
02/01/00 
01/06/00 
02/01/00 


Be ORANG, docs 
1. PSN. Say = 
FIXED INCOME 


01/01/00 TO 01/31/00 
SETTLEMENT DATE BASIS 
it 32 FUNDS 

TRADE/  TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
01/31/00 MAT 5.480 -3,000,000.00 
01/31/00 5.554 

01/27/00 MAT 5.470 -14,000,000.00 
01/27/00 5.536 

01/27/00 MAT 5.470 -11,000,000.00 
01/27/00 5.536 

01/19/00 MAT 5.970 -19,443,000.00 
01/19/00 6.033 

01/12/00 MAT 5.510 -21,000,000.00 
01/12/00 5.557 

01/26/00 MAT 5.520 -9,000,000.00 
01/26/00 5.576 

01/25/00 MAT 5.520 -4,000,000.00 
01/25/00 5.575 

01/18/00 MAT 5.520 -10,006,000.00 
01/18/00 5.569 

01/24/00 MAT 5.610 -7,000,000.00 
01/24/00 5.658 

01/18/00 MAT 5.610 -3,000,000.00 
01/18/00 5.653 

01/26/00 MAT 6.000 -23,959,000.00 
01/26/00 6.057 

01/18/00 MAT 6.030 -8,266,000.00 
01/18/00 6.079 

01/19/00 MAT 6.030 -4,052,000.00 
01/19/00 6.080 

01/28/00 MAT 6.030 =3 311,000 200 
01/28/00 6.089 

01/31/00 MAT 6.030 -25,509,000.00 
01/31/00 6.092 

01/18/00 MAT 6.030 -3,426,000.00 
01/18/00 6.079 

01/25/00 MAT 6.040 -25,239,000.00 
01/25/00 6.096 

01/18/00 MAT 6.200 -40,000,000.00 
01/18/00 6.251 

01/04/00 MAT 5.600 -11,000,000.00 
01/04/00 5.628 

01/19/00 MAT 6.130 -4,065,000.00 
01/19/00 6.179 

01/24/00 MAT 6.040 -17,000,000.00 
01/24/00 6.093 

01/06/00 MAT 6.350 -50,000,000.00 
01/06/00 6.385 


Cc 0 


448 7 


BOOK VALUE 
PREM / (DISC) 


~2,960,270.00 
-13,831,949.44 
-10, 867,960.28 
-19, 239,869.26 
-20,823,220.83 
-8, 910,300.00 
-3, 960,746.67 
-9,918,547.56 
-6,940,004.17 
-2,977,092.50 
-23,735, 382.67 
-8,199,541.36 
-4,018,743.21 
-3,278, 833.64 
-25,248, 361.79 
-3, 398,454.96 
-25,006,100.12 
-39, 676,222.22 
-10,945,244.44 
-4,032,467.58 
-16,851, 684.45 


SA VAD) SDs 22 


PAGE: 3 

RUN: 02/02/00 00:00:11 

. (INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


=3.9;, 730.100 
=1168,,:0510).:5°6 
=132,,.03:9..7'2 
=203, d3100 74 
=ANOe a TOL 

-89,700.00 

=39),-293:.33 

=87 , 452.44 

=59,7995 83 

[2:2 9075.0 
=223);, 617.33 

-66,458.64 

=337 2596-79 

=3)2, 603.96 
=260;63'8'21 

-27,545.04 
=23/2; 8992.08 
=323);, 041 TB 

+54, 71.55:.916 

=p OSL Ae 
=14'8), 3i5;.55 


=21- 37 40218 


3,000,000.00 
14,000,000.00 
11,000,000.00 
19,443,000.00 
21,000,000.00 
9,000,000.00 
4,000,000.00 
10, 006,000.00 
7,000,000.00 
3,000,000.00 
23, 959,000.00 
8,266,000.00 
4,052,000.00 
3,311, 000.00 
25,509,000.00 
3, 426,000.00 
25,239,000.00 
40,000,000.00 
11,000,000.00 
4,065,000.00 
17,000,000.00 


50, 000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/ POOL# 
MEMO 


ENTERPRISE FD C/P 


WELLS FARGO C/P 


FEDERAL NATL MTG ASSN D 
BK AMER B/A 
BK AMER B/A 
BK AMER B/A 
BK AMER B/A 
BK AMER B/A 


AELTUS CBO C/P 


BARCLAYS FD C/P 


— 


FMC DISCOUNT NOTES 
BK AMER CD 

AELTUS CBO C/P 
AELTUS CBO C/P 


FMC DISCOUNT NOTES 


BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 


MR 
BANK BROK 
CASH DATE 

19 45 

19 41 

139 40 

19 40 

19 40 

9 40 

1.9 40 

19 40 

19 40 

eS 87 

19 87 

oly) 40 

19 40 

iS 40 

i9 87 

9 40 

1:9 40 

dt) 40 

19 40 

ES 40 

19 40 

19 40 


CEL Tay y/sC70"U" N ORPY OF SAN BRAN "'C. LS: (CO 

DANIEL DALY 4 Rota Oe d-44y 4 Von 7 

DETAIL TRANSACTION REPORT - FIXED INCOME 

01/01/00 TO 01/31/00 
SETTLEMENT DATE BASIS 
' "32 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
01/18/00 01/18/00 MAT 6,150 —1£6,681,'000..00 =-16,;558,'464.15 
02/01/00 01/18/00 6. £96 

01/11/00 01/11/00 MAT 5. 900-=22,000,.000.. 00: =21-;,877 41414 
02/01/00 01/11/00 52,933 

01/19/00 01/19/00 MAT 9.600" ~ =1',-993;, 000200. 15798107 5991, 1. 
02/01/00 01/19/00 3 63'5 

01/18/00 01/18/00 MAT 2; 800 “==2;, 000, 000.00)" =1,:993,233),.22 
02/01/00 01/18/00 5)..8:20 

01/24/00 01/24/00 MAT - 5.800 -6,000,000.00 -5,973,900.00 
02/01/00 01/24/00 5.825 

03/03/00 01/04/00 PURC 5.730 5,000,000.00 4,953,045.84 
01/12/00 01/04/00 5.784 -46,954.16 
02/28/00 01/04/00 PURC 5.600 3,000,000.00 2914 7333.39 
01/12/00 01/04/00 5.648 =257, 666... 67 
06/19/00 01/04/00 PURC 5.800 7,000,000.00 6, Bly, Gola 
01/12/00 01/04/00 D2 JOO =188, 338.89 
03/01/00 01/04/00 PURC 5.800 11,000,000.00 10,898,983.33 
01/12/00 01/04/00 5.854 =hOLFOLG “67 
02/07/00 01/04/00 PURC 5.610 10,000,000.00 97, 9:41, 01.67.67 
01/12/00 01/04/00 5.640 =52/7, 993.93 
02/23/00 01/05/00: PURC 5.560 - 24,000,000 .00 - 2378187373 733 
01/12/00 01/05/00 5 602 = 1.02, O2:0..,64 
07/18/00 01/06/00 PURC 6.050 25,000,000.00 25,000,000.00 
01/12/00 01/06/00 6.050 

03/10/00 01/06/00 PURC 5.800 11,000,000.00 10,886,577.78 
01/12/00 01/06/00 5.860 = Ae ae 
03/16/00 01/06/00 PURC 5.800 3,000,000.00 2,966,166.67 
01/12/00 01/06/00 5.866 =3'3:,,833)533 
03/16/00 01/07/00 PURC 5.670 4,000,000.00 37956, 530.00 
01/12/00 01/07/00 Soe -43,470.00 
08/15/00 01/07/00 PURC 6.110 4,692,000.00 4,692,000.00 
01/12/00 01/07/00 6.110 

08/15/00 01/07/00 PURC 6.110 * 93,000.00 93,000.00 
01/12/00 01/07/00 6.110 

08/15/00 01/07/00 PURC 6.110 175,000.00 175,000.00 
01/12/00 01/07/00 Leyes HAG) 

08/15/00 01/07/00 PURC 6.110 40,000.00 40,000.00 
01/12/00 01/07/00 GeO : 
08/15/00 01/11/00 PURC 6.120 8,000,000.00 8,000,000.00 
01/12/00 01/11/00 62.020 

08/15/00 01/11/00 PURC 6.120 12,000,000.00 12,000,000.00 
01/12/00 01/11/00 6.120 

03/01/00 01/12/00 PURC 5.740 4,000,000.00 4,000,000.00 
01/12/00 01/12/00 5.740 


PAGE: 4 

RUN: 02/02/00 00:00:11 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


=22,;, 939 0080 
16, 681,000.00 

=122;,. 588.89 
22,000,000.00 

-12,400.89 
1,.993,000.00 

—6, 766.78 
2,000,000.00 

=26, 100.00 


6,000,000.00 
-4,953,045.84 
= 2 aS SS 38 
~6,811,661.11 
=10;,:8:98;,983'.33 
=9), 94 O16 67 
=237 018) 37/3533 
=25;7,.0:00;,,000' 00 
=10;,/8 8:6, 57 78 
=2, 966;,:166—67 
+3), 906, 05000 
-4,692,000.00 
-93,000.00 
=175; 00000 
-40,000.00 
-8,000,000.00 
-12,000,000.00 


-4,000,000.00 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


DESCRIPTION/POOL# 


MEMO 


BK AMER CD 


BK AMER CD 


BK AMER CD 


BK AMER CD 


BK AMER CD 


BK AMER CD 


BK AMER CD 


FEDL HOME LLN MTG CORP 


AT G&:T.<C/E 


Aa 


BK AMER CD 
KITTY HAWK C/P 
KITTY HAWK C/P 


BK AMER B/A 


ENTERPRISE FD C/P 


KITTY HAWK C/P 
BK AMER B/A 


KITTY HAWK C/P 


FEDERAL NATL MTG ASSN D 


KITTY HAWK C/P 


QUINCY CAPITAL C/P 


KITTY HWAK C/P 


rs 


Cr. Lat 
MipRe. 
BANK BROK 
CASH DATE 
19 40 
19 40 
19 40 
19 40 
Iv 40 
19 40 
ae) 40 
19 40 
9 40 
1.9 87 
19 40 
159 40 
19 40 
19 40 
19 40 
19 40 
19 40 
19 40 
9 40 
ae) 40 
19 40 
Ng) 40 


Y /26-OSU Ny Py 


DANTIEL DA 
DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


03/01/00 
01/12/00 
03/14/00 
01/12/00 
03/14/00 
01/12/00 
03/22/00 
01/12/00 
03/28/00 
01/12/00 
04/03/00 
01/12/00 
04/03/00 
01/12/00 
04/03/00 
01/12/00 
03/16/00 
01/13/00 
03/02/00 
01/13/00 
03/14/00 
01/14/00 
02/23/00 
01/14/00 
02/23/00 
01/14/00 
02/25/00 
01/18/00 
02/15/00 
01/18/00 
02/15/00 
01/18/00 
07/12/00 
01/19/00 
02/15/00 
01/19/00 
03/16/00 
01/20/00 
02/15/00 
01/20/00 
02/22/00 
01/20/00 
03/02/00 
01/20/00 


O 


Ei 
bey 


AN 


FRANCIS CO 
41 52 =).5: 9-54 = 


FIXED INCOME 


PAR VALUE 


ORIGINAL FACE 


6,000,000.00 
8,000,000.00 
17,000,000.00 
35,000,000.00 
5,000,000.00 
5,000,000.00 
2,000,000.00 
3,000,000.00 
12,000,000.00 
3,000,000.00 
10,000,000.00 
11,000,000.00 
20,000,000.00 
2,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
15,000,000.00 
6,000,000.00 
4,000,000.00 
50,096,000.00 


10,000,000.00 


01/01/00 TO 01/31/00 
SETTLEMENT. DATE BASIS 
+. +'32 FUNDS 

TRADE / TXN COUPON 

SETTLE TYP YIELD 

01/12/00 PURC 5.740 
01/12/00 5.740 
01/12/00 PURC 5.740 
01/12/00 5.740 
01/12/00 PURC 5.740 
01/12/00 5.740 
01/12/00 PURC 5.740 
01/12/00 5.740 
01/12/00 PURC 5.740 
01/12/00 5.740 
01/12/00 PURC 5.900 
01/12/00 5.900 
01/12/00 PURC 5.900 
01/12/00 5.900 
01/12/00 PURC 5.900 
01/12/00 5.900 
01/13/00 PURC 5.620 
01/13/00 5.676 
01/13/00 PURC 5.680 
01/13/00 5.724 
01/14/00 PURC 5.740 
01/14/00 5.740 
01/14/00 PURC 5.680 
01/14/00 5.716 
01/14/00 PURC 5.680 
01/14/00 5.716 
01/18/00 PURC 5.600 
01/18/00 5.633 
01/18/00 PURC 5.690 
01/18/00 5.715 
01/18/00 PURC 5.690 
01/18/00 5.715 
01/19/00 PURC 5.780 
01/19/00 5.947 
01/19/00 PURC 5.690 
01/19/00 5.714 
01/20/00 PURC 5.590 
01/20/00 5.639 
01/20/00 PURC 5.700 
01/20/00 5.724 
01/20/00 PURC 5.690 
01/20/00 5.720 
01/20/00 PURC 5.750 
01/20/00 5.789 


448 7 


BOOK VALUE 
PREM / (DISC) 


6,000,000.00 
8,000,000.00 
17,000,000.00 
35,000,000.00 
5,000,000.00 
5,000,000.00 
2,000,000.00 
3,000,000.00 


11,881, 980.00 
=118;, 020.00 
2,976,806. 67 
=23%,193'.33 
10,000,000.00 


1.0), 938.0%,5°75.-718 
=69,7,422'.22 
NO} OTS: pelle 1B 
SAO 222) soe 
1, 988i LT. WS 
=, 822.25 
19}, 91:1.,,4'8'8'..8:9 
=88), 5d. 
19,911, 48:8. 89 
=8i8; Sade 
19), 43:8), 055). 516 
-561,944.44 
14,935, 987.50 
-64,012.50 

3, 947; B26. 67 
=5 Zi li 3).i 33h 
371983, 93333 
-16, 466.67 

49 834 Ovo: 
ZO 202.39 
Dp S82), QuiGe GM 
= (67, USSRS8 


02/02/00 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 5 
00:00:11 


(GAIN) /LOSS 
SETTLEMENT 


-6,000,000.00 
-8,000,000.00 
-17,000,000.00 
-35,000,000.00 
-5,000,000.00 
-5,000,000.00 
-2,000,000.00 
-3, 000,000.00 
=I, 881;, 9810)..00 
-2,976, 806.67 
-10,000,000.00 
=107, 930), S7ak 28 
= 159), B33) Hse US 
= 15, 988), iS 
= 19), 901%, 488289 
=197, 91, ASS 89 
=19;, 43'8;,,055)516 
—14,,.93'5;, 987.50 
=), 947), 826.167 


=—3;, IBS; OSSns3 


-49,834,707.61 


=9)7, 932), 9ilG. GW 
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* ACTIVE TRANSACTIONS * ° 
INVSMT DESCRIPTION/POOL}# BANK 
NO. MEMO CASH 
38076 BK AMER CD 19 
38077 BK AMER B/A 19 
38078 QUINCY C/P 19 
38079 BK AMER CD 19 
38080 BK AMER B/A 19 
38081 BK AMER B/A 19 
38082 NEGOTIABLE C.D.'S 19 
38083 BK AMER CD 19 
38084 BK AMER CD 19 
38085 BK AMER CD 19 
38086 BK AMER cb 19 
38087 BK AMER C.D. 19 
38088 BK AMER C.D. 19 
38089 BK AMER C.D. 19 
38090 BK AMER C.D. 19 
38091 BK AMER C.D. 19 
38092 BK AMER C.D. 19 
38093 BK AMER C.D. 19 
38094 T NOTE (99.25) 19 
38095 T NOTE (99.18) 19 
38096 T NOTE (99.18) 19 
38097 T NOTE (99.25) 19 


Rize 


BROK 
DATE 


40 
40 
40 
40 
40 
40 
40 
40 
40 
40 
40 
40 
40 
40 
40 
40 
40 
40 
40 


40 


40 


45 


Ey. iC Or UN TY OF SAN FR AJN@-¢€ 21 is €-0 
DANTEL DALY Ae de 2S: =. 54 = aa 87 
DETAIL TRANSACTION REPORT - FIXED INCOME 
01/01/00 TO 01/31/00 
SETTLEMENT DATE BASIS 
t "32 FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
03/21/00 01/20/00 PURC 5.760 25,000,000.00 25,000,000.00 
01/20/00 01/20/00 3. 1 60 
02/18/00 01/24/00 PURC 5.580 4,000,000.00 3, 984,500.00 
01/24/00 01/24/00 5.602 =15,.500'..00 
02/23/00 01/24/00 PURC 5.690 9,000,000.00 8, 957,325.00 
01/24/00 01/24/00 De EAT = 42,615.00 
03/28/00 01/24/00 PURC 5.740 15,000,000.00 15,000,000.00 
01/24/00 01/24/00 5.740 
02/18/00 01/24/00 PURC 5.580 4,000,000.00 3, 985, 120:. 00 
01/24/00 01/25/00 5). 602 -14,880.00 
02/22/00 01/24/00 PURC 5.580 5, 600,000.00 Dod 57 696.00 
01/24/00 01/25/00 5.604 -24,304.00 
03/24/00 01/25/00 PURC 5.740 36,000,000.00 36,000,000.00 
01/25/00 01/25/00 5.740 
03/22/00 01/26/00 PURC 5.740 25,000,000.00 25,000,000.00 
01/26/00 01/26/00 5.740 
03/23/00 01/26/00 PURC 5.740 12,000,000.00 12,000,000.00 
01/26/00 01/26/00 5 1/40 
03/24/00 01/26/00 PURC 5.740 7,000,000.00 7,000,000.00 
01/26/00 01/26/00 5.740 
04/03/00 01/26/00 PURC 5.910 20,000,000.00 20,000,000.00 
01/26/00 01/26/00 3 9:0 
02/18/00 01/26/00 PURC 5.640 50,000,000.00 50,000,000.00 
01/26/00 01/27/00 5.640 
02/25/00 01/26/00 PURC 5.640 50,000,000.00 50,000,000.00 
01/26/00 01/27/00 5.640 
02/28/00 01/28/00 PURC 5.640 12,000,000.00 12,000,000.00 
01/27/00 01/28/00 5.640 : 
02/28/00 01/28/00 PURC 5.640 8,000,000.00 8,000,000.00 
01/27/00 01/28/00 5.640 
02/28/00 01/28/00 PURC 5.640 3,000,000.00 3,000,000.00 
01/27/00 01/28/00 5.640 
02/28/00 01/28/00 PURC 5.640 3,000,000.00 3,000,000.00 
01/27/00 01/28/00 5.640 
02/28/00 01/28/00 PURC 5.640 7,000,000.00 7,000,000.00 
01/27/00 01/28/00 5.640 
01/31/02 01/31/00 PURC 6.375 8,000,000.00 2,980,625 ..00 
01/28/00 01/31/00 6.506 =197,3:755-00) 
01/31/02 01/31/00 PURC 6.375 8,000,000.00 77 2645, 37 57/00 
01/28/00 01/31/00 6.616 —357,,625100 
01:/31°/025017 31/00 -PURG. “62375 8,000,000.00 17 9164),37/5:400 
01/28/00 01/31/00 6.616 =3'5),, 6255100 
O1/ 319/025 01/31/ 00° PURG "6.3775 8,000,000.00 7, 980,625.00 
01/28/00 01/31/00 6.506 =19 S500 


02/02/00 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 6 
OOOO Aa 


(GAIN) /LOSS 
SETTLEMENT 


=25;, 0.00;,,000).:00 
-3,984,500.00 
=87 957 4 325:.00 
-15,000,000.00 
=3;, 985, 120...00 
=57 575), 696.00 
-36,000,000.00 
-25,000,000.00 
-12,000,000.00 
-7,000,000.00 
-20,000,000.00 
-50,000,000.00 
-50,000,000.00 
-12,000, 000.00 
-8,000,000.00 
-3,000,000.00 
-3,000,000.00 
-7,000,000.00 
-7, 980, 625.00 
=7), 964; 35.00 
= Voay, Si 00 


-7, 980, 625.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


38103 


DESCRIPTION/POOL# 
MEMO 
T NOTE (99.25) 


T NOTE (99.18) 


T NOTE (99.25) 
T NOTE (99.18) 
BNY INT (46522.08) 


BK AMER B/A 


MR 
BANK BROK 
CASH DATE 

9 89 

19 89 

1/9 87 

19 87 

dig 99 

99 

1:9 40 


CET Ye (COO UCN Tie E AN FRANCIS € 0 

DANIEL D AL. ¥ 4°15) = 5-9. 4-— "4" 48) 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 

01/01/00 TO 01/31/00 

SETTLEMENT DATE BASIS 

' ' 32 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
01/31/02 01/31/00 PURC 6.375 8,000,000.00 7,980, 625.00 
01/28/00 01/31/00 6.506 19 pS 00 
01/31/02 01/31/00 PURC 6.375 8,000,000.00 7,965,000.00 
01/28/00 01/31/00 6g/ot2 -35,000.00 
01/31/02 01/31/00 PURC 6.375 8,000,000.00 1 981;,,250% 00 
01/28/00 01/31/00 6.502 : -18, 750.00 
01/31/02 01/31/00 PURC 6.375 8,000,000.00 7,965,000.00 
01/28/00 01/31/00 6.612 : =397, 00000 
03/30/00 01/04/00 PURC 5.550 25,000,000.00 25,000,000.00 
01/31/00 01/04/00 3.990 

01/04/00 SALE 5.550 -25,000,000.00 -25,000,000.00 
01/31/00 01/04/00 57050 
02/29/00 01/04/00 PURC 5.600 6,000,000.00 2, 947, 1332.33 
01/31/00 01/04/00 5.649 =92:; 206.67 





PAGE: 7 
RUN: 02/02/00 00:00:11 


(INTEREST) 
AMORT/ (ACCRET) 


(GAIN) /LOSS 
SETTLEMENT 


=, 980, 62:5;00 
-7,965,000.00 
-7,981,250.00 
-7,965,000.00 
-25,000,000.00 

467522 ..08 
25,046,522.08 


=5, 947, 133.33 


tow 
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* ACTIVE TRANSACTIONS * 


PAR 


TYPE/ WEIGHTED 


TXN# 


PAR VALUE 


YIELD 


5.807 806,696,000.00 
5.566 -44,000,000.00 
6.461 


5.843 -751850000.00 


Col Py / eG. UN TY OF "SAN 


MR 


ORIGINAL FACE 


ERAN CG T.S € 0 


DANIEL DALY dS. SB ae ead 
DETAIL TRANSACTION REPORT - FIXED INCOME 
01/01/00 TO 01/31/00 
REPORT GRAND TOTALS 
' ‘ASSETS 
PREMIUM/ AMORTIZATION/ 
BOOK VALUE (DISCOUNT) (ACCRETION) 


VALUE 


803; 992,262.49 =2, 703,737 «51 


=A'3 .632;, 47 91.027 


-742448429. 33 


367,924.73 


8.7 


(INTEREST) 


=3'9'8), 28:6... 9:5 
37 128, 125;.:0'0 


-10185489.00 


PAGE: 8 


RUN: 02/02/00 00:00:11 


(GAIN) / 


LOSS SETTLEMENT 


=803),992, 262549 


-46,547.64 
248.89 


44,037,060.97 


743,232, 3475.66 





CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past eight months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 105,725,548 Earned Interest Yield 
Total Net Earnings $ 97,876,197 Pooled Funds 5.744% 
Average Age of Portfolio 380 Days All Funds 5.606% : 


Total cost of the securities on hand on February 29, 2000 was $2,502,055,556 with a market value of 
$2,479,102,963 plus fixed assets accrued earnings of $13,288,939. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 

Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
4 February 29, 2000. These investments are in compliance with California Code and our statement of 

investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of February 2000, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on February 29, 2000. 

4. General journal detailing purchases, sales, and interest activities during the month of February 


2000. 
R Prod fF a= TO ST -DT 
Very truly yours, DOCUMENTS DE 
AUb 2 9 2uul 
Susan Leal ae ee 
Treasurer SAN FRANCISCO 
Di IB ir 1 IRPRARYV 
PUBLIC LIBRA! 
Enc. 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., E. Navas 


City Hall Rm.140, #1 Dr. Cartton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CAL ety ¥7>C"O DON To Y eo ts US AON Rian eT 80-0 
MR DAN DT EL D7ACE. ¥ 415-554-4487 
P OCR) Fr OL 1° Oy “Sy PACT TUSeT-1- C.S _ PAGE: 1 
2/01/00 THROUGH 2/29/00 RUN: 03/01/00 09:38:54 
rr! ALL FUNDS 
-------- GOV’? SECURITIES =-====-4 42+.-2-L_< qIMe pEposrts =--=---=- 

: ASSETS. -7 LIABILITIES ASSETS LIABILITIES TOTAL 
TOTAL INCOME RECEIVED IN THIS PERIOD: (13,179,570.11.—s—i(<i‘(<itsé<~«~SS””””””™”™”™”™CO N/A 13, 179,570.11 
TOTAL NET EARNINGS THIS PERIOD: 1 pat ALT .00 .00 N/A | ay aes iy ee ly 
AVERAGE DAILY PORTFOLIO BALANCE: 2,461, 805, 043025 .00 .00 N/A 2)461:,305,043.25 
EARNED INCOME YIELD THIS PERIOD: 5.849 .000 .000 N/A 5.849 
END OF PERIOD PORTFOLIO BALANCE: 2, 5027, 055;,,555..57 .00 .00 N/A 2 .2;.502;,055,,55 5157 
CURRENT AMORTIZED BOOK VALUE: 2; 505,663,349.15 .00 .00 N/A 2,505, 663,349.15 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 5.881 .000 .000 N/A 5.881 
WEIGHTED AVERAGE DAYS TO MATURITY: 380 0 0 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 380 0 0 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: | 5.849 
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(SERPT) 


SUMMARY DESCRIPTION 


(Investment 
(Investment 
‘(Investment 
(Investment 
(Investment 
(Investment 


(Investment 


12 


44 


Byik 


81 


91 


Cr 
MR 


Yor CaO UmN el. “y 
DANIEL 


INVES TMEN 


INVESTMENTS OUTSTANDING AS OF 
MAJOR SORT KEY IS ICC# 


TREASURY NOTES 

FNMA DISCOUNT NOTES 

FEDERAL HOME LOAN DISC NOTES 
FMC DISCOUNT NOTES 

BANKERS ACCEPTANCE-DOMESTIC 
COMMERCIAL PAPER DISC 


NEGOTIABLE C.D.'S 


2.88% (GC) 


5.22.15. ('C) 


Ba 37 SCE) 


27.46% (C) 


REPORT TOTALS 


ASSETS 


Orr 
DALY 


Ay 


SA 


N 


FRANCISCO 


iN -V_ SNe TE 


FIXED 


AMS t= Se Sin 
ORY. 
2/29/00 
CUPN TRDNG 
RATE YIELD 
53623 5.820 
5.642- Ss 138 
92045) 1018 
52996) 292,679 
5.600 5.754 
52835. 9890 
5.890. 95890 
5.708 5.827 


= 4 Aree] 


97.657 


98.493 


97.320 


99.064 


100.000 


RUN: 


PAR VALUE 
SHARES 


1,164,005,000.00 
28,387,000.00 
73,714,000.00 
133,800,000.00 
224,455,053. 64 
211,400,000.00 


687,000,000.00 


PAGE: 1 
03:7/027.00 ..003;032:52 
BOOK VALUE 


Lt, 155,917 288099 


27,907 056.04 


71,986,720.02 


1317783,.8:1 4202 


218,439;,282593 


209, 421,393.61 


687,000,000.00 


270027 0597099207) 
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(RPTMRT) 


INVEST DESCRIPTION 


NUMBER 


PURCHASE MATURITY DATE 


NOTE 99.1 
03/31/95 
NOTE 99.1 
03/31/95 
NOTE 99.1 
03/31/95 
NOTE 99.1 
03/31/95 
NOTE (99.6) 
04/30/96 04/30/00 
NOTE (98.30) 
04/30/96 04/30/00 
NOTE (98.24) 
04/30/96 04/30/00 
NOTE (98.28) 
07/20/95 06/30/00 
NOTE (99.26) 
06/30/98 06/30/00 
NOTE (99.26) 
06/30/98 06/30/00 
NOTE (99.26) 
06/30/98 06/30/00 
NOTE (99.26) 
06/30/98 06/30/00 
NOTE (99.26) 
01/31/96 07/31/00 
NOTE (99.28) 
01/31/96 07/31/00 
NOTE (99.24) 
01/31/96 07/31/00 
NOTE (99.275) 
01/31/96 07/31/00 
NOTE (99.275) 
01/31/96 07/31/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) | 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 


03/31/00 
03/31/00 
03/31/00 


03/31/00 


Xeo// CoO SU aN? TL AY, O 
DANIEL 
INVESTMENT 


Fr SAN FRANCI 


Deas ea 
INVENTORY WITH MARKET VALUE 


4.1 S-= 5° 5.74 


INVESTMENTS OUTSTANDING AS OF 02/29/00 
MAJOR SORT KEY IS ICC} 


CUSIP 


S12827T69 


912827T69 


912827T69 


91282748 


9128274J8 


912827458 


912827458 


9128273D2 


9128273D2 


9128273D2 


9128273D2 


9128273D2 


9128273D2 


9128273D2 


BANK 
BROK 


FUND 
SAFE 
100 
000 
100 
000 
‘100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
6.8750 
7.1100 
6.8750 
T1100 
6.8750 
Ts, L010 
6.8750 
7.1100 
6.7500 
6.9943 
6.7500 
7.0618 
6.7500 
Wed 918 
58750 
6.1400 
Di. 31 910 
5.4948 
53 190 
5.4948 
5.37510 
5.4948 
52.3150 
5.4948 
6.1250 
6.4200 
6.1250 
6.4100 
6.1250 
6.4400 
6.1250 
6.4200 
6.1250 
6.4200 
6.0000 
6.0346 
6.0000 
6.0346 
6.0000 
6.0346 
6.0000 
6.0375 
6.0000 
6</08i'5 
6.0000 
6.0404 
6.0000 
6.0404 


PAR/SHARES 
BOOK 
5,000,000.00 
4,950,000.00 
5,000,000.00 
4,950, 781025 
5,000,000.00 
4,950, 781.25 
5,000,000.00 
4,950, 781.25 
10,000,000.00 
9, 916,015.62 
10,000,000.00 
9,892,968.74 
10,000,000.00 
97 851 3:7, 229".460 
5,000,000.00 
4,9:43,°750..00 
12,000,000.00 
11,973, 120.00 
12,000,000.00 
1, 9734120 200 
12,000,000.00 
Ls 35 LZ0).200 
12,000,000.00 
11, 973, 1.20..00 
7,000,000.00 
6791s LE LO.00 
7,000,000.00 
6, 921, 850:..0:0 
7,000,000.00 
6,912, 205.100 
7,000,000.00 
6, 920, 13:8 12 
7,000,000.00 
6, U9, 401.27 
5,000,000.00 
4, 995, 302.250 
5,000,000.00 
4, 995, 312.50 
5,000,000.00 
45,9994 312.50 
5,000,000.00 
4,994,921.85 
5,000,000.00 
a 994,920.85 
5,000,000.00 
a, ISAs OS tkeo 
5,000,000.00 
VISA SIE AS) 


Seen O) 
- 448 7 


MARKET VALUE 
MARKET PRICE 
9, 0:04, 687.50 
100.0937500000 
5,004,687.50 
100.0937500000 
5,004, 687.50 
100.0937500000 
5,004, 687.50 
100.0937500000 
10, 012,500: 010 
100.1250000000 
10,012,500.00 
100.1250000000 
10, 012,500.00 
100.1250000000 
5,000,000.00 
100.0000000000 
11,977; 500.00 
99.81250000000 
1, 9717, 500.00 
99.81250000000 
Lt SH 7900). 00 
99.81250000000 
11,977,500.00 
99.81250000000 
1,004, 3'75..00 
100.0625000000 
7, O04), 379.00 
100.0625000000 
7, 004, 375x'00 
100.0625000000 
71, 004,375.00 
100.0625000000 
7,004,375.00 
100.0625000000 
4,998, 437/-=50 
99.96875000000 
4,998), 439.50 
99.96875000000 
47°9985:437.50 
99.96875000000 
4, 998,437.50 
99.96875000000 
4,998), 437.50 
99.96875000000 
4, DIB 437-00 
99.96875000000 
Ayn 98 ASH .50 
99.96875000000 


RUN: 


CURR ACCR INT 


03/02/00 


PAGE: i 
00:04:06 


UNREALIZED GAIN 


PRICE SOURCE UNREALIZED LOSS 


143,698.77 
SUNGARD 
143,698.77 
SUNGARD 
143,698.77 
SUNGARD 
143,698.77 
SUNGARD 
2216,-23'6..2:6 
SUNGARD 
226, 236.26 
SUNGARD 
226, 236.26 
SUNGARD 
49,227.34 
SUNGARD 
108,090.66 
SUNGARD 
108,090.66 
SUNGARD 
108,090.66 
SUNGARD 
108,090.66 
SUNGARD 
357, 33'6...54 
SUNGARD 
35, 336.54 
SUNGARD 
35,336.54 
SUNGARD 
39, 33 6..914 
SUNGARD 
35;7,39'6..54 
SUNGARD 
12573'627./64 
SUNGARD 
12,362.64 
SUNGARD 
12,362.64 
SUNGARD 
12,362.64 
SUNGARD 
12,362.64 
SUNGARD 
12, 362.64 
SUNGARD 
12,362.64 
SUNGARD 


54,687.50 
53);-90'6)..25 
53% 901625 
537 90'6:..25 
96,484.38 
119),531..26 
13'9, 2745 4:0 
56,250.00 
4,380.00 
4,380.00 
4,380.00 
4,380.00 
87,265.00 
82,525.00 
92,170.00 
84,236.88 
84), 9737/3 
3, 125; 00 
3, 125,..00 
37125-5010 
37 DLS 65 
3), 515=65 
3,906.25 


3, 9016.25 
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PD. 


(RPTMKT ) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.25) 
02/29/96 02/28/01 
NOTE (99.25) 
02/29/96 02/28/01 
NOTE (99.16) 
02/29/96 02/28/01 
NOTE (98.5) 
03/11/96 02/28/01 
NOTE (98.5) 
03/11/96 02/28/01 
NOTE (98.19) 
03/11/96 02/28/01 
NOTE 
04/24/97 04/30/01 
NOTE 
04/24/97 04/30/01 
NOTE 
04/24/39T 04/30/01 
NOTE 
04/24/97 04/30/01 


NOTE (100.2) 
05/15/98 05/15/02 
NOTE (100.2) 


05/15/98 05/15/01 
NOTE( 99.215) 
05/31/96 05/31/01 
NOTE (99.215) 
05/31/96 205/31/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (9:95.21) 
06/01/99 05/31/01 
NOTE (97/38) 
08/15/96 08/15/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 


Cork. TD 
MR. 


¥ 7c O UN T 
DANIE 


L 


INVESTMENT 


Y 


O 


1% SA 


DALY 
INVENTORY WITH MARKET VALUE 


At Oye 


FRANCI 
2 5 4 


INVESTMENTS OUTSTANDING AS OF 02/29/00 
MAJOR SORT KEY IS ICC# 


CUSIE 


9128273D2 


9128273D2 


9128273D2 


912827X23 


912827X23 


912827X23 


9L28 27X23 


G1 2827K23 


912827X23 


912827X64 


912827xX64 


912827X64 


912827X64 


9128274E9 


9128274E9 


9L2827Y22 


91I2827Y22 


9128275R1 


9128275H1 


9128275H1 


912827B92 


912827239 


912827239 


912827239 


BANK 
BROK 


FUND 
SAFE 
100 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


6.0404 
6.0000 
6.0404 
5.6250 
5.6800 
5.6250 
5.6800 
5.6250 
5.7400 
5.6250 
6.0600 
5.6250 
6.0600 
56290 
339600 
6.2500 
6.6928 
6.2500 
6.6974 
6.2500 
6.6928 
6.2500 
Gr. FORE 
54:6250 
5.6139 
5.6250 
5. 6135 
6.5000 
6.5826 
6.5000 
6.5826 
2900 
>. 43:3'8 
IZ 00 
5.4338 
5:25:00 
5.4338 
Hs 8750 
8.5648 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
6.7804 


PAR/SHARES 
BOOK 


5,000,000.00 
47994, 531.29 
5,000,000.00 
4-994, 531.25 
5,000,000.00 
4,994, 531..25 
20,000,000.00 
19,952, 624.60 
5,000,000.00 
4,988,150.00 
25,000,000.00 
24,875, 912,.105 
5,000,000.00 
4,907, 0314.29 
5,000,000.00 
4,907, 031.25 
5,000,000.00 
4,929,687.50 
7,000,000.00 
6,892, 265:..68 
7,000,000.00 
Lop ee he) Nr relly 3) 
7,000,000.00 
6, 8:92, 265.59 
7,000,000.00 
67890;,0782 13 
30,000,000.00 
30/1009), 375:.. 010 
30,000,000.00 
30/009, 37/5;.010 
10,000,000.00 
9,965, 300.00 
10,000,000.00 
9, 265, 300 200 
8,000,000.00 
7, 972,500.00 
8,000,000.00 
hy DZ; 900.500 
8,000,000.00 
T, 912,500.00 
7,000,000.00 
6,806,890. 63 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 


oma 0) 
4 4 8 7 


MARKET VALUE 
MARKET PRICE 


47998; 437 250 
99.96875000000 
4,998,.437..50 
99.96875000000 
4,998,437.50 
99.96875000000 
19,862,500.00 
99.31250000000 
4,965, 625.00 
99.31250000000 
24,828,125.00 
99.31250000000 
4,965, 625.00 
99.31250000000 
4,965, 625.00 
99.31250000000 
4,965,625.00 
99.31250000000 
6, 989,062.50 
99.84375000000 
6, 989,062.50 
99.84375000000 
6, 989,062.50 
99.84375000000 
6,989, 062.50 
99.84375000000 
29:, 728,125.00 
99.09375000000 
29, 128), 125) .00 
99.09375000000 
10,006, 250.00 
100.0625000000 
10,006, 250.00 
100.0625000000 
7,887,500.00 
98.59375000000 
1,8877.900:..00 
98.59375000000 
7,887,500.00 
98.59375000000 
ie, 16333, 4390 
101.9062500000 
3 OOM, S162°. 50 
100.0312500000 
5) 0015, 5162.50 
100.0312500000 
37 VOL, SO2=a0 
100.0312500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
12,362.64 
SUNGARD 
12,362.64 
SUNGARD 
12,362.64 
SUNGARD 
3,057.07 
SUNGARD 
764.27 
SUNGARD 

3; 821.33 
SUNGARD 
764.27 
SUNGARD 
764.27 
SUNGARD 
764.27 
SUNGARD 
146, 634.62 
SUNGARD 
146, 634.62 
SUNGARD 
146, 634.62 
SUNGARD 
146, 634.62 
SUNGARD 
496,050.82 
SUNGARD 
496,050.82 
SUNGARD 
163,387.98 
SUNGARD 
163, 387.98 
SUNGARD 
105,573.77 
SUNGARD 
105,573.77 
SUNGARD 
105,573.77 
SUNGARD 
22,716.35 
SUNGARD 
883.15 
SUNGARD 
883.15 
SUNGARD 
883.15 
SUNGARD 


03/02/00 


PAGE: 2 
00:04:06 


UNREALIZED GAIN 
UNREALIZED LOSS 


3,906.25 
3,906.25 


3, 90'6...25 


=90, 124.60 
=22,525.00 


S47 7387-15 
58 7593575 


58, 59375 
357937290 
96, 796.87 
97,890.62 
9677 9691 


98), 93.4 137 


=28'1,,:290).100 


=28)1,73250'.00 
40,950.00 


40,950.00 


-85,000.00 
-85,000.00 


-85,000.00 
326,546.87 


60,156.25 
GO} L56625 


60,156.25 
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INVESTMENTS OUTSTANDING AS OF 02/29/00 


MAJOR SORT KEY IS ICCi# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK 
A 35254 T NOTE (97.11) 912827239 19 100 6.5000 5,000,000.00 
09/03/96 08/31/01 87 000 7.1516 4,865,176.64 
A 37786 T NOTE (99.26) 9128275P3 19 100 5.5000 5,000,000.00 
08/31/99 08/31/01 40 000 5.6130 4,989, 453.13 
BR 37787 T NOTE (99.30) 9128275P3 19 100 5.5000 10,000, 000.00 
08/31/99 08/31/01 40 000 5.5498 9,990,700.00 
A 37788 T NOTE (99.235) 9128275P3 19 100 5.5000 10,000,000.00 
08/31/99 08/31/01 40 O00 5.6465 9,972,656.25 
A 37789 T NOTE (99.21) 9128275P3 19 100 5.5000 5,000,000.00 
08/31/99 08/31/01 40 000 5.6885 4,982,421.88 
A 37790 T NOTE (99.30) 9128275P3 19 100 5.5000 10,000,000.00 
08/31/99 08/31/01 89 000 5.5450 9,991,600.00 
A 37791 T NOTE (99.21) 9128275P3 19 100 5.5000 5,000,000.00 
08/31/99 08/31/01 89 000 5.6885 4,982,421.88 
A 37792 T NOTE (99.30) 9128275P3 19. 100 5.5000 10,000,000.00 
08/31/99 08/31/01 74 000 5.5450 9,991,600.00 
A 37793 T NOTE (99.21) 9128275P3 19 100 5.5000 5,000,000.00 
08/31/99 08/31/01 74 000 5.6885 4,982,421.88 
A 37794 T NOTE (99.21) 9128275P3 19 100 5.5000 5,000,000.00 
08/31/99 08/31/01 87 000 5.6885 4,982,421.88 
A 37795 T NOTE (99.30) 9128275P3 19 9530 5.5000 10,000,000.00 
08/31/99 08/31/01 87 000 5.5450 9,991,600.00 
A 37994 T NOTE (99.23) 9128272C5 19 100 5.8750 25,000,000.00 
11/30/99 11/30/01 40 000 6.0306 24, 927, 734-38 
A 37995 T NOTE (99.23) 9128272C5 19 100 5.8750 25,000,000.00 
11/30/99 11/30/01 87 000 6.0306 24,927,734.38 
A 35462 T NOTE 9128272E1 19 100 6.1250 10,000,000.00 
12/32/96 12/31/01 40 000 6.1864 9,976,562.50 
A 35520 T NOTE (98.2) 9128272G6 19 100 6.2500 10,000,000.00 
01/31/97 01/31/02 89 000 6.7101 9,807,262.50 
A 35521 T NOTE(98.10) 9128272G6 19 1 6.2500 20,000,000.00 
01/31/97 01/31/02 89 000 6.6536 19,661, 368.75 
A 35522 T NOTE(99.11) 9128272G6 19 100 6.2500 4,000,000.00 

01/31/97A 01731102 74 000 6.4092 8, 973,125:00 
A 35523 T NOTE(99.11) 9128272G6 19 1 6.2500 6,000,000.00 
01/31/97 01/31/02 74 000 6.4092 5,959, 687.50 
A 35524 T NOTE(99.25) 9128272G6 19 100 6.2500 5,000,000.00 
01/31/97 01/31/02 87 000 6.3051 4,988,350.00 
A 35525 T NOTE(99.16) 9128272G6 19 100 6.2500 10,000,000.00 
01/31/97 01/31/02 74! 000 6.3702 9,949,218.70 
A 35526 T NOTE(99.16) 912827266. 9.’ LOO “6.2500 10,000,000.00 
01/31/97 01/31/02 89 000 6.3720 9,948, 437.50 
A 35527 T NOTE(99.16) 9128272G6 19 100 6.2500 10,000,000.00 
01/31/97 01/31/02 89 000 6.3609 9,953,125.00 
A 35528 T NOTE(99.16) 9128272G6 19 100 6.2500 10,000,000.00 
01/31/97 01/31/02 74 000 6.3702 9,949,218.75 
A 38094 T NOTE (99.25) 9128275X6 19 100 6.3750 8,000,000.00 
01/31/00 01/31/02 40 000 6.5061 7,980, 625.00 


448 7 


MARKET VALUE 
MARKET PRICE 
5,001,562.50 

100.0312500000 
4,929, 687.50 
98.59375000000 
9,859, 375.00 
98.59375000000 
9,859, 375.00 
98.59375000000 
4,929, 687.50 
98.59375000000 
9,859,375.00 
98.59375000000 
4,929,687.50 
98.59375000000 
9,859, 375.00 
98.59375000000 
4,929,687.50 
98.59375000000 
4,929, 687.50 
98.59375000000 
9,859,375.00 
98.59375000000 
24,726,562.50 
98.90625000000 
24,726,562.50 
98.90625000000 
9,925,000.00 
99.25000000000 
9,943,750.00 
99.43750000000 
19,887,500.00 
99.43750000000 
3,977,500.00 


99.43750000000 


5,966,250.00 
99.43750000000 
4,971,875.00 
99.43750000000 
97394375 0:300 
99.43750000000 
9), 943 71 50)-1010 
99.43750000000 
9,943,750.00 
99.43750000000 
9,943,750.00 
99.43750000000 
th, QU, DOO) 00 
99.71875000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


‘ 883.15 
SUNGARD 
Ae 28 
SUNGARD 
1,494.57 
SUNGARD 
14947. 57 
SUNGARD 
HAT 28 
SUNGARD 
14.94 57 
SUNGARD 
14.28 
SUNGARD 

1 4A). Si) 
SUNGARD 
747.28 
SUNGARD 
747.28 
SUNGARD 
1,494.57 
SUNGARD 
369,193.99 
SUNGARD 
316:9,,41.93:. 99 
SUNGARD 
-102,644.23 
SUNGARD 
51, SH 01299 
SUNGARD 
103,021.98 
SUNGARD 
20,604.40 


SUNGARD 


30, 906.59 
SUNGARD 
25), 195.249 
SUNGARD 
Di -O10,.19'9 
SUNGARD 
Di, od0;.99 
SUNGARD 
By) LOS SS) 
SUNGARD 
Syl SOS 9) 
SUNGARD 
a2, 0SZe eM 
SUNGARD 


03/02/00 


PAGE: 3 
00:04:06 


UNREALIZED GAIN 
UNREALIZED LOSS 


136,385.86 


$9.9); 1 6or63 
=1317:325;.00 
STA Si 2Gde520 
=92, 134.38 
= 132, :225;.1010 
$92 pl 34..38 
132; 225100 
=O2, HSA 238 
=52,,734..38 
=13'2;, 220%. 0.0 
=2.005 7552858 
= 2.00. Male 818 


=19 1, 916.2;350 
136,487.50 


22:6, 1325 
4.375200 


6; 962;.,90 


= 16,04 7-5 200 
=5)// 4108.70 
= 4), 687i. 0 
—9, Se 00 
=5, 4iber aS 


=3), 125).100 
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INVEST DESCRIPTION 
NUMBER 


38095 
38096 
38097 
38098 
38099 
38100 
38101 
35724 
36196 
36197 
36198 
36594 
36595 
36596 
36597 
36598 
36599 
36605 
36606 


36607 


A 36608 


A 36609 


A 36610 


A 36611 


Ah 


T 


M 


Carlee YC 


R 


PURCHASE MATURITY DATE 


NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/317 0001/33/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00: 01731/02 
NOTE (99.16) 
04/30/97 04/30/02 
NOTE (100.60) 
10/31/97 10/31/02 
NOTE (100.60) 
10/31/97 10/31/02 
NOTE (100.60) 
107 31 797° 10/31702 
NOTE (99.16) 
03/31/98" 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.9) 
03/31/98 03/31/03 
NOTE (99.9) 
03/31/98 03/31/03 
NOTE (99.9) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 


OU NT ¥ 


DANIEL 
INVESTMENT 


O 


r SA 


DALY 
INVENTORY WITH MARKET VALUE 


N 


4 1-9-5) 5. 4 


INVESTMENTS OUTSTANDING AS OF 02/29/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


9128275X6 


9128275XxX6 


9128275X6 


9128275X6 


9128275xX6 


9128275X6 


9128275X6 


9128272S0 


912827314 


9128273L4 


9128273L4 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


BANK 
BROK 


FUND 
SAFE 
100 
000 
1 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
1 
000 
100 
000 
100 
000 
100 
000 
5005 
000 
100 
000 
3052 
000 
3051 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
6.3 /50 
6.6164 
6. 3/50 
6.6164 
6:..3750 
6.5061 
6.3750 
6.5061 
6. 3:750 
6.6421 
6.3750 
6.5019 
6.37/50 
6.6121 
©. 62:50 
6.7526 
5.7500 
5.7064 
5.7500 
5.7082 
5.7500 
5.7082 
5.5000 
5. 61:48 
5.5000 
5. 6160 
5. 50.00 
5:2 O48 
5.5000 
5.6043 
5250:00 
5.6149 
5.5000 
5: 6149. 
5.5000 
5.6689 
3). 2000 
5161/07, 
5.5000 
3567-07, 
5.5000 
Dis OF? 
2250.00 
5. 67/62 
5.5000 
5.6762 
5.5000 
Ds 6/62 


PAR/ SHARES 
BOOK 
8,000,000.00 
1,964 7:3:75:-00 
8,000,000.00 
7,964,375. 00 
8,000,000.00 
7,980; 625./00 
8,000,000.00 
7,980, 625.00 
8,000,000.00 
7,965,000.00 
8,000,000.00 
7, 981,250.00 
8,000,000.00 
7,965,000.00 
10,000,000.00 
9,946,600.00 
15,000,000.00 
15,0287,125..00 
15,000,000.00 
15; 026; 953 .13 
15,000,000.00 
157.0267, 953i. 13 
200,000.00 
199,010.00 

8, 650,000.00 
8, 606,732.50 
150,000.00 
14:97,25'1% 50 
1,000,000.00 
99'57,.500:-010 
10,000,000.00 
9, 950;,500.00 
10,000,000.00 
97, 950,,500'..00 
10,000,000.00 
Oy 927, 843% 75 
10,000,000.00 
95° 92'6, 962550 
10,000,000.00 
"O92 64 962-50 
7,000,000.00 
6; 94/6, 9538.13 
7,000,000.00 
679467 958 a3 
7,000,000.00 
6; 94/6) 953.13 
7,000,000.00 
6, 946, Dos alls 


By Ro AyNe Ge EAS. C30 


448 7 


MARKET VALUE 
MARKET PRICE 
7,977,500.00 
99.71875000000 
7,977, 500.00 
99.71875000000 
7, 977;,500..00 
99.71875000000 
1D hi OOO O00 
99.71875000000 
1, 9777,500.00 
99.71875000000 
179777 500-00 
99.71875000000 
7,977; 500.00 
99.71875000000 
10,012,500.00 
100.1250000000 
14,700,000.00 
98 .00000000000 
14,700,000.00 
98 .00000000000 
14,700,000.00 
98.00000000000 
1934 875. 010 
96.93750000000 
8,385; 093.75 
96.93750000000 
145; 406525 
96.93750000000 
969; 37/5200 
96.93750000000 
97,693; 750200 
96.93750000000 
97'693;, 750.00 
96.93750000000 
97,6937, 750200 
96.93750000000 
97 693% 750200 
96.93750000000 
9716937 750200 
96.93750000000 
6; 1857 025% 00 
96. 93750000000 
6,785,625.00 
96.93750000000 
6, 785,625.00 
96.93750000000 
6, 785,625.00 
96.93750000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


2, 032297 
SUNGARD 
427,032.97 
SUNGARD 
42,032.97 
SUNGARD 
42,032.97 
SUNGARD 
42,032.92 
SUNGARD 
42,032.97 
SUNGARD 
42; 032.97 
SUNGARD 
222,046.70 
SUNGARD 
28:9, 079:..67 
SUNGARD 
289,079.67 
SUNGARD 
289,079.67 
SUNGARD 
4,598.36 
SUNGARD 
198 7°87'9..10 
SUNGARD 
3,448.77 
SUNGARD 
225, 9912/80 
SUNGARD 
229, 918. 08 
SUNGARD 
229, 918-03 
SUNGARD 
2297 918203 
SUNGARD 
229), 9B TOS 
SUNGARD 
2297 9U808 
SUNGARD 
160,942.62 
SUNGARD 
160), 94:2). 62 
SUNGARD 
160, 942.62 
SUNGARD 
160, 942.62 
SUNGARD 


03/02/00 


PAGE: 4 
00:04:06 


UNREALIZED GAIN 
UNREALIZED LOSS 


3), 25% 00 


137 L251. 00 


=3;,.125...00 
=3, 125.00 
12,500.00 
=3;7 1350. 00 
12,500.00 


65,900.00 


=32'8;, 125700 
=326;, 953-13 
—3267,953* 18 

=57;, 135.00 
=221; 638475 

=3, 851.25 

=26%, £257.00 
=25 67 71502100 
=256;, 750200 
=2387 S98ES 
=23:2), BL2 70 
=232;, 812250 
Sol, SiZieras 
Holy Sees 
—Hol_g S283 


died, S2eea3s 
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DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


N 


4) tor =" 


INVESTMENTS OUTSTANDING AS OF 02/29/00 
MAJOR SORT KEY IS ICC# 


Gil f Y¥ 7/7 C00 Uy NUL 
MR. DANIEL 

(RPTMKT) 
INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 
36620 T NOTE (99.13) 9128274B5 19 
03/31/98 03/31/03 89 
36621 T NOTE (99.13) 9128274B5 19 
03/31/98 03/31/03 74 
36622 T NOTE (99.13) 9128274B5 1:9 
03/31/98 03/31/03 40 
36623 T NOTE (99.13) 9128274B5 19 
03731/98: 03731703 87 
36792 T NOTE, (99223) 9128274H2 19 
06/01/98 05/31/03 74 
36793 T NOTE (99223) 9128274H2 19 
06/01/98 05/31/03 89 
36990 T NOTE (99.23) ak) 
06/01/98 05/31/03 40 
36991 T NOTE (99.23) 19 
06/01/98 05/31/03 40 
33942 T NOTE (88.20) 40 
09/27/94 08/15/03 40 
371.216 T NOTE. (9:94.22) 912827403 9 
11/16/98 11/15/03 50 
37129 T NOTE (98.25) 912827403 9 
11/16/98 11/15/03 74 
37130 T:.NOTE °(98:..25) 912827403 19 
1/6/98 11/15/03 89 
37138 PT NOTE “(99°::8) 9128274U3 19 
: 11/16/98 11/15/03 89 
37142 PT NOTES (9 9:.:8) 912827403 19 
1/26/98 21/15/03 40 
37142 T NOTE (99.8) 912827403 19 
11/6/98 21/15/08 74 
37143 TENOTE2((9 8322.6) 912827403 19 
11/16/98 11/15/03 40 
A 37144 T NOTE (98.26) 9128274U3 19 
11/16/98 11/15/03 87 
37146 TP NOTE .(98..30) 912827403 19 
1 /N6/98 AN /L5/ 038 40 
37950 T NOTE- (94.10) 912827403 19 
1/15/99... /15,/.03 40 
3:73:78: LT NOTE- (99.22) 9128275A6 459 
02/16/99 02/15/04 74 
3/37/92 LE NOLE=<('9 9%i1-25) 9128275A6 ag) 
02/16/99 02/15/04 74 
AR 37383 T NOTE: (98.25) 9128275A6 129 
02/25/99 02/15/04 89 
A 37546 T) NOME (99%4)) 9128275F5 19 
05/17/99 05/15/04 74 
A 37 54d) Ty NOTES (99/54) GIA B27 SES a9 
OS/Aa/ 9:9" 0s/ S/O 87 


FUND 
SAFE 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
2535 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
5.5000 
563/917 
5.5000 
526397 
5.5000 
56397 
5.5000 
D63:9'7 
5.5000 
5.5634 
5.5000 
5.5634 
5. 5000 
5.5634 
5.5000 
5.5634 
5, 15.010 
7.9200 
4.2500 
4.3250 
4.2500 
4. co247 
4.2500 
4.5217 
4.2500 
4.4206 
4.2500 
4.4189 
4.2500 
4.4189 
4.2500 
4.5252 
4.2500 
4.5234 
4.2500 
4.4943 
4.2500 
53. 87/105 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
5.0333 
5.2500 
5.4560 
5.2500 
Sed ow 


PAR/ SHARES 
BOOK 
10,000,000.00 
9, 939,,843..75 
10,000,000.00 
97, 939;,843..75 
10,000,000.00 
97-939, 8435.75 
10,000,000.00 
9939, 843.715 
25,000,000.00 
24,931,640.63 
25,000,000.00 
24,931,640. 63 
5,000,000.00 
4,986, 328.13 
5,000,000.00 
4,.986,328:.12 
5,000.00 

47 434 025 
10,000,000.00 
9,966,600.00 
10,000,000.00 
9,879, 687.50 
10,000,000.00 
9,879,,.68 77.50 
10,000,000.00 
97924) 28 5 1S 
10,000,000.00 
9,925,000.00 
10,000,000.00 
9: 92'5;, 000.00 
10,000,000.00 
9,878 ,125..00 
10,000,000.00 
9,878, 906.25 
40,000,000.00 
3:9), 566,'879...0.0 
25,000,000.00 
23, 074.218). 115 
15,000,000.00 
14 SOB. 25 
15,000,000.00 
14,906,250.00 
10,000,000.00 
9,876,562.50 
10,000,000.00 
Te UO ISS 0) 
10,000,000.00 
Ey SNS GS 25) 


ERAN GIS € 0 
at ae a A ie | 


MARKET VALUE 
MARKET PRICE 
9,693,750.00 
96.93750000000 
9,693,750.00 
96.93750000000 
9, 693,,.750:..00 
96.93750000000 
D693 jal SOOO 
96.93750000000 
24, 1797687 550 
96.71875000000 
24,1797 687.50 
96.71875000000 
4", 839; 937250 
96.71875000000 
41:83:97,931: 50 
96.71875000000 
4.78 65:.°63 
97.31250000000 
9,243), 750:.00 
92.43750000000 
9,243, 750.00 
92.43750000000 
9,243,150: 00 
92.43750000000 
97, 243;,7350 00 
92.43750000000 
9 243; 150200 
92.43750000000 
9,243,750 ..00 
92.43750000000 
9,243, 750.00 
92.43750000000 
59,243; 750.00 
92.43750000000 
36,975, 000. 00 
92.43750000000 
23, 109,,,3:75=,.00 
92.43750000000 
147,053, 1251300 
93.68750000000 
1:4), 09332125; 010 
93.68750000000 
9), 368), 7/505:00 
93.68750000000 
9), 90167250500 
95.06250000000 
9,506,250.00 
95.06250000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


229, 918'..08 
SUNGARD 
22:97, 9118-08 
SUNGARD 
22:9; 918 503 
SUNGARD 
229), 9158 203 
SUNGARD 
343i 1628 5142 
SUNGARD 
345,:628°.42 
SUNGARD 
69,125.68 
SUNGARD 
697, E252168 
SUNGARD 
11.85 
SUNGARD 
124, 934...3:2 
SUNGARD 
12:4, 931.232 
SUNGARD 
124, 931.32 
SUNGARD 
124,931 132 
SUNGARD 
ZA, S3L 532 
SUNGARD 
24) AISI Se 
SUNGARD 
124), 93 32 
SUNGARD 
124,934. 32 
SUNGARD 

AO Oa 2oe 27 
SUNGARD 
3123285530 
SUNGARD 
297, 3615526 
SUNGARD 
29,361.26 
SUNGARD 

IE SS LAN abi} 
SUNGARD 
154 7,326.92 
SUNGARD 
154, 326-92 
SUNGARD 


03/02/00 


PAGE: 5 
00:04:06 


UNREALIZED GAIN 
UNREALIZED LOSS 


-246,:093...15 
+246, 093. 0/5 
-246, 09375 
-246,093.95 
=)515, 953.513 
=751,,.953,. 13 
=150,, 390563 
=150;, 390362 
434.38 
=722,8590'00 
=635, 937 50 
-635), 937 4510 
—-680,,468,.75 
-681,, 250). 00 
-681, 250.00 
=63:4;,. 37/5 00 
=63)5), S625 
=2,0 94 78i7/9;100 
-464,843.75 
+8971), 6516).25 
=853), 125.100 
=507,, 812-50 
-404, 687.50 


=4'03, 906. 25 
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Cyl DIYs COUN DY. OF SAN ERAN CL .S CO 
MR. DANIEL DA L. ¥ 415-554-4487 
i INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 6 
(RPTMKT) RUN: 03/02/00 00:04:06 
INVESTMENTS OUTSTANDING AS OF 02/29/00 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
37949 T NOTE (99.17) 9128275F5 19 %100 5.2500 20,000,000. 00 19; 012, 500. 00 308, 653.85 
11/15/99 05/15/04 45 000 5.8824 19,506,250.00 95.06250000000 SUNGARD -493,750.00 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 45.67% (M) 5:.6225 1164005000.00 L1381811-1:5..63 13,288, 938.45 2, 872; 60.33 
; 5.8204 1155517288.95 97.78146300000 =2:'0;7208;.783:..65 
38026 FEDERAL NATL MTG ASSN DISC N 313588UJ2 19 892 65.8100 8,887,000.00 8,866,004.46 93221 Oo 518.40 
12/27/99. 03/16/00 40 000 5.8860 8,772,258.96 99.76375000000 SUNGARD 
38072 FEDERAL NATL MTG ASSN DISC N 313588Ud2 19 5622 5.5900 6,000,000.00 5; 98'5;:825 00 38; 198:233 
01/20/00 03/16/00 40 000 5.6390 5,947,826.67 99.76375000000 SUNGARD -200.00 
37961 FEDERAL NATL MTG ASSN DISC N 313588VS1 ro 908: 5... 5100 6,500,000.00 6,451,629.17 103 465256 
11/18/99 04/17/00 40 000 5.6404 6,349, 7719.97 99425583333333 SUNGARD =) 692536 
37962 FEDERAL NATL MTG ASSN DISC N 313588WSO 19 9901 5.5000 5,000,000.00 4,942), :805:.556 79,444.45 
11/18/99 05/11/00 45° 000° - 3:65.11. 4,866,319.44 98.85611111111 SUNGARD =2,-958:.33 
38141 FEDERAL NATL MTG ASSN DISC N 313588XG5 9. 906 5.8250 2,000,000.00 te O72), Oileles, Tee 1,618.06 118.05 
02/25/00 05/25/00 87 000 5.9111 1,970,.875:.00 98..563055555556 SUNGARD 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO 1.138% (M) 5.6419 28,387,000.00 28,218,875.30 31'5;,-953;-.50 636.45 
5.71383 27,907,056.04 99.40774100000 -4,770.69 
38021 FEDL HOME LOAN BK CONS DISC 313384UA5 EO 877 5.5950 7,000,000.00 6, 992,282.50 89,209.16 
12/10/99" 03/08/00 40 000 5.6735 6,903,175.42 99.88975000000 SUNGARD -102.08 
37938 FEDL HOME LOAN BK CONS DISC 313384UB3 19 888 5.4720 10,000,000.00 9,987,400.00 LT 60.00 
: 11/09/39 03/09/00 40 000 5.5745 9,816,080.00 99.87400000000 SUNGARD -440.00 
38114 FEDL HOME LOAN BK CONS DISC 313384UK3 19 907 5.6600 6,000,000.00 5S: 98:48:30. 200 1-4 FVSOL010 
02/15/00 03/17/00 89 000 5.6877 5,970,756.67 99.74800000000 SUNGARD =Z)6:. 677 
37940 FEDL HOME LOAN BK CONS DISC 313384UX5 19 877 5.4700 9,000,000.00 8,960, 310.00 154: 22750 
11/09/99 03/29/00 40 000 5.5898 8,807,182.50 99.55900000000 SUNGARD =, 4.0 :05..0.0 
38142 FEDL HOME LOAN BK CONS DISC 313384VZ9 19 887 5.7600 4,000,000.00 379652800200 3,200.00 360.00 
02/25/00 04/24/00 87 000 5.8149 3,962,240.00 99.14500000000 SUNGARD 
A 37957 FEDL HOME LOAN BK CONS DISC 313384WR6 Bo OI 52/5100 17, 14, 0'0.0)..00 17] OL £225 2414 284,678.74 
11/17/99 05/10/00 40 000 5.6616 V1, 239), 530.43) 98 IGV2Z22222222 SUNGARD -9,988.73 
37874 FEDL HOME LOAN BK CONS DISC 313384XM6 19 9530) 5.5500 20,000,000.00 1:9),°7:08;,-5:00:. 00 434,750.00 
10/12/99 05/30/00 40 000... 5... 7549 19,287,750.00 98.54250000000 SUNGARD -14,000.00 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOA 2.93% (M) 5)... 9415.0 73, 1 1%4:,,0:0:01.:010 13, 3 Sora Oa 1, 1522s 360.00 
53 G0 TA, 71,986,720.02 99.18522700000 = 2.57 Onsale, 
A 38116 FEDL HOME LLN MTG CORP DISC 313396UC5 ESr = FOS) 569100 14,000,000.00 13), 9810; 155..00 ; Soil, 70.00 
02/15/00 03/10/00 40) OOOr~ Si 715l57, 13,946,893.33 99.85825000000 SUNGARD 
A 38115 FEDL HOME LLN MTG CORP DISC 313396UG6 OF 923) - S63 OO. 15,000,000.00 147 91697-2872. 50 35), 50000 Saal, 
02/15/00 03/14/00 87 000 5.7052 14), 933; 733)..33) 991..79525000000 SUNGARD 
A 38046 FMC DISCOUNT NOTES 313396UJ0 LO S906 S267iOo 4,000,000.00 3), 990), 550/00 34,020.00 0.00 
01/07/00 03/16/00 SH U0OF  Se7isi2s 3,956,530.00 99.76375000000 SUNGARD 
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INVEST 


NUMBER 


) 


DESCRIPTION 
PURCHASE MATURITY 


FEDL HOME LLN MTG CORP 
01/13/00 03/16/00 


38022 FEDL HOME LLN MTG CORP 
‘ 12/10/99 03/23/00 
37909 FEDL HOME LLN MTG CORP 

10/27/99 03/30/00 
37967 FEDL HOME LLN MTG CORP 

11/18/99 03/30/00 
38143 FEDL -HOME LLN MTG CORP 

02/25/00 04/18/00 
38149 FEDL HOME LLN MTG CORP 

02/28/00 04/18/00 
37705 EMC DISCOUNT NOTES 

07/22/99 04/20/00 
SUBTOTAL (Investment Type) 
37838 UNION BK B/A 

09/21/99 03/06/00 
37861 BK AMER B/A 

10/04/99 03/27/00 
37873 BNY B/A ~~ 

10/08/99 03/29/00 
37896 BNY B/A 

10/18/99 03/29/00 
38033 BK AMER B/A 

12/28/99 03/31/00 
37895 BNY B/A 

10/18/99 04/03/00 
37898 BNY B/A 

10/19/99 04/10/00 
37905 BK AMER B/A 

10/25/99 04/10/00 
37906 BK AMER B/A 

10/25/99 04/11/00 
37907 BK AMER B/A 

10/25/99 04/17/00 
37908 BK AMER B/A 

10/25/99 04/18/00 
37910 BK AMER B/A 

10/27/99 04/24/00 
37951 BK AMER B/A 

11/15/99 05/08/00 
37952 BK AMER B/A 

11/15/99 05/10/00 


CL 


M 


DISC 


DISC 


Te /) (COP Un NED ay 


DANTEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


O 


1 SAN 


DALY 


47 1.5-= 


FRANC 


INVESTMENTS OUTSTANDING AS OF 02/29/00 
MAJOR SORT KEY IS ICC# 


CUS TP 


313396UJ0 


313396UR2 


313396UY7 


3133 9'UY7 


313396VT7 


3133. 96VP7 


313396VV2 


44 EMC DISCOUNT NOT 


BANK FUND 

BROK SAFE 
19 910 
40 000 
19 908 
40 000 
19 923 
40 000 
19 910 
45 000 
19 9530 
87 000 
19 910 
40 000 
19 916 
40 000 

5.34% (M) 
19 100 
97 000 
19 9901 
40 000 
19 100 
70 000 
19 100 
70 000 
19 5622 
40 000 
19 1 
70 000 
19 100 
70 000 
19 100 
40 000 
19 100 
40 000 
19°| 100 
40 000 
19 100 
40 000 
1:97 100 
40 000 
19 803 
40 000 
19 1901 
40 000 


CPN RATE 
YTM TR 
5.6200 
Sa 6758 
56020 
5.7045 
5.5600 
5.6964 
25100 
5.6245 
5.7700 
5.8194 
5.7400 
De Biol 
5.c1730 
53842 
DOO 
5.6794 


2 2600 
57072 
5.4500 
39983 
52.00 
S887 
5.7000 
Syretshew 0) 
5.8000 
5 90:98 
5 1200 
5.8769 
51000 
5861S 
5.6400 
971925 
5.6400 
1 934 
5.6400 
S990 
5.6400 
SIS 
5.6300 
6 /Sal 
5.6000 
Sq S51) 
5.6000 
5. 1/586 


PAR/SHARES 
BOOK 
12,000,000.00 
1, 881, 98'0'..0'0 
6,000,000.00 
SP 2027 120.4233 
16,000,000.00 
15 76L6/ 977278 
14,800,000.00 
14,498,725.44 
15,000,000.00 
BAES 12907 
20,000,000.00 
9} 8'40' 7 555:2 56 
17,000,000.00 
he 733'3),.114..08 
133,800,000.00 
P31, 183, 814.02 


8,000,000.00 
Teg (937662522 
34,000,000.00 
33 099 72316510 
12,000,000.00 
11,670,146. 67 
6,000,000.00 
57 G49; L5O'..010 
2,000,000.00 
Lp 9697606267 
1,000,000.00 
95137 3.016.267 
9,000,000.00 
87152) 70507200 
Tp LOB NZ 33 8 
6, 969i738'2'9' 15 
15,000,000.00 
14,602,850.00 
Sisal /eo erated io a a 
BoD o 164029 
5,000,000.00 
4; 862,7133..34 
7,000,000.00 
6,802,950.00 
15,000,000.00 
WAV O91 AG 66).617 
4,000,000.00 
3,889,866.67 


Deora — 


rs C20 


448 7 


MARKET VALUE 
MARKET PRICE 
VT 974 7650 00 
99.76375000000 
37 919,210 00 
99.65350000000 
157-9267 920200 
99.54325000000 
141327401 200 
99.54325000000 
14,886,000.00 
99.24000000000 
19,848,000.00 
99.24000000000 
16,865,416.67 
99°. 20:833333 333 
13:3/249359.0' 217 
99.51389400000 


Ti, 9937655. 96 
99.92069444444 
337 BOD PLOT 1B 
993 871) OME lea 
11,946, 706.67 
99.55588888889 
5 973,353 333 
99.55588888889 
990 7483% 33 
99.52416666667 
99'4', 765.83 

99). 47658333333 
8, 942,900.00 
9'9..3'6555555556 
TEV] P8885 
99 3655559559916 
La OO! 4 Sate 
99.34969444444 
S131 P2492 
QO 42 eEuS 
A AIO 7.933% 33 
99.23866666667 
6,940,045.00 
99.14350000000 
14, 837,366.67 
Shei SMCs ya) Thal TAs) 
3, VDD 7 3HD5 OG 
98.88388888889 





RUN: 


CURR ACCR INT 
PRICE SOURCE 


89,920.00 
SUNGARD 

16 O97 23:4 
SUNGARD 
3117360500 
SUNGARD 
2307003001 
SUNGARD 
127020283 
SUNGARD 
ORS 7S 
SUNGARD 
544,745.64 
SUNGARD 


200,160.00 
SUNGARD 
766, 9316.12 
SUNGARD 
276,466.66 
SUNGARD 
128,250.00 
SUNGARD 
2:07 693°23'3 
SUNGARD 
21,450.00 
SUNGARD 
190) -950'300 
SUNGARD 
143 SAG 4'5 
SUNGARD 
300, 800.00 
SUNGARD 
VHC 74 0'Si-.5'6 
SUNGARD 
100, 266. 66 
SUNGARD 
1377793)5).00 
SUNGARD 
249,666.66 
SUNGARD 
66,57 7573 
SUNGARD 


03/02/00 


PAGE: 7 
00:04:06 


UNREALIZED GAIN 
UNREALIZED LOSS 


-250.00 
PRIA OM) 
= 1s, Ale, 8 


= 20M 35 
1,400.00 


1,066.66 


=12 7443-305 


27 290483 
=16 7723 105 


-166.66 
-6,384.44 
93.34 
-46.67 
83)033) 


ZN ALS 


-100.00 
=5 5165: 9 
=i, 295283 
-803.93 
-466.67 
-840.00 
-3, 966.66 


-1,088.89 
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N FRANCI 


4 B= OS: 4 


PAR/ SHARES 
BOOK 
1,500,000.00 
1,499; 849.58 
25,000,000.00 
24,321, 666.68 
3,000,000.00 
27 941 0 63'..33 
7,000,000.00 
6,806,481.11 
22,000,000.00 
21,403,250.00 
15,000,000.00 
14,607,550.00 
10,000,000.00 
9, 133,666.67 
7,000,000.00 
6, 811, 661.11 


224,455,053. 64 
218, 439,282.93 


11,000,000.00 
10,898, 983.33 
1,400,000.00 
1, 39:6, 610). 83 
24,000,000.00 
23,992,240.00 
3,000,000.00 
2,976,806. 67 
10,000,000.00 
9,932 916.67 
4,000,000.00 
3,991,694.44 
10,000, 000.00 
9,9'5'9),720.0'200 
10,000,000.00 
9, 952,333,.33 
4,000,000.00 
3 987; VT. 8 
11,000,000.00 
1:0), 886,577.78 
5,000,000.00 
4 OT AGA cal 8 
3,000,000.00 
279166, LOG: 67) 
2,000,000.00 


Gl LY 72 C10O7U N Tey Or SA 
MR. DAA IN} ee i D A: bY 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 02/29/00 
MAJOR SORT KEY IS ICC} 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR 

A 37975 BNY B/A 19 480 5.5700 
11/19/99 05/10/00 70° “000. 75.7232 

A 37968 BK AMER B/A 19 100 5.5500 
11/18/99 05/12/00 40 000 5.7048 

A 37976 BK AMER B/A 19 4615 5.5600 
11/19/99 05/16/00 40 000 5.7181 

A 37977 BK AMER B/A 19 9701 5.5600 
11/19/99 05/16/00 40 000 5.7181 

A 37987 BNY B/A 19 100 5.5800 
11/23/99 05/16/00 70 000 5.7356 

A 38013 BNY B/A 19 9902 5.6400 
12/07/99 05/22/00 70 O00 5.7915 

A 38016 BNY B/A 19 9902 5.6400 
12/08/99 05/26/00 70 000 5.7943 

A 38039 BK AMER B/A 19 1 5.8000 
01/04/00 06/19/00 40 000 5.9604 

SUBTOTAL (Investment Type) 51 BANKERS ACCEPTAN 8.933 (M) 5.5998 
5.7542 

A 38040 AELTUS CBO C/P 0076A2C10 19 912 5.8000 
01/04/00 03/01/00 40 000 5.8538 

A 38117 ENTERPRISE FD C/P 293719C14 19 1 5.8100 
02/15/00 03/01/00 40 000 5.8241 

A 38150 KITTY HAWK C/P 49833LC19 19 910 5.8200 
02/28/00 03/01/00 40 000 5.8219 

A 38063 AT & T C/P 03018AC25 19 910 5.6800 
01/13/00 03/02/00 87 000 5.7243 

A 38075 KITTY HWAK C/P 49833LC27 19 876 5.7500 
01/20/00 03/02/00 40 000 5.7888 

A 38122 UC CALIF CP 91411S8C24 19 7622 5.7500 
02/18/00 03/02/00 40 000 5.7620 

A 38110 INTL LEASE C/P 45974MC63 19 910 5.7600 
02/07/00 03/06/00 40 000 5.7859 

A 38111 ABBOTT LABS C/P 00282AC87 19 910 5.7200 
02/07/00 03/08/00 40 O00 5.7474 

A 38123 ENTERPRISE CP 29371I5C97 19 907 5.7700 
02/18/00 03/09/00 40 000 5.7886 

A 38044 AELTUS CBO C/P 0076A2CA0 19 901 5.8000 
01/06/00 03/10/00 40 000 5.8604 

A 38112 FORRESTAL FD C/P 346550CA1 19 100 5.8100 
02/07/00 03/10/00 40 000 5.8402 

A 38045 AELTUS CBO C/P 0076A2CG7 19 916 5.8000 
01/06/00 03/16/00 40 000 5.8662 

A 38124 QUINCY CAP CP 74838UCE9 19 902 5.8000 
02/18/00 03/23/00 40. 000) 5.8319 


1,989,044.44 


Ss -C¢ 0 
= 4.4°8 7 


MARKET VALUE 
MARKET PRICE 
£483,298. 33 
98.88388888889 
24, /13:, 000.00 
98.85200000000 
2,963 ;,646.,67 
98.78822222222 
6, 915,175:56 
98. 18822222222 
21,733,408. 89 
98. 1BE822222222 
14,803,883.33 
98.69255555556 
9, 862,877.78 
98.62877777778 
6,875, 302.78 
98..21861112R211 
222,493,421. 3:4 
99.12604700000 


11,000,000.00 
100.0000000000 
1,400,000.00 
100.0000000000 
24,000,000.00 
100.0000000000 
2,999,520:.00 
99.98400000000 
9,998,400.00 
99.98400000000 
3,999, 360.00 
99.98400000000 
9, 992,000.00 
99.92000000000 
9, 988,800.00 
99.88800000000 
3, 994,880.00 
99.87200000000 
10, 984,160.00 
99.85600000000 
4,992,800.00 
99.85600000000 
2,992,800.00 
99.76000000000 
I, 992), 960). 010 
99.64800000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


‘23,904.59 
SUNGARD 
400,833.33 
SUNGARD 
47,723.34 
SUNGARD 
Lil, 3942745 
SUNGARD 
337,990). 00 
SUNGARD 
199! 730/200 
SUNGARD 
131,600.00 
SUNGARD 
64,283:..33 
SUNGARD 


LOL, O16-67 
SUNGARD 
3) S189 11 
SUNGARD 
7,760.00 
SUNGARD 
22, 420:..00 
SUNGARD 
65,486.11 
SUNGARD 
7,666.67 
SUNGARD 
36,800.00 
SUNGARD 
36,544.45 
SUNGARD 
1 O93.33 
SUNGARD 
99, A222 
SUNGARD 
Neem) a ee 
SUNGARD 
26, 083.33 
SUNGARD 
3,866.67 
SUNGARD 


03/02/00 


PAGE: 8 
00:04:06 


UNREALIZED GAIN 
UNREALIZED LOSS 


-495.84 
-9,500.01 
~1,140.00 
-~2, 660.00 
Sipe eet 
3 4oeon 
-2,388.89 


28192,83 


.00 
.00 
0.00 
-6.67 
-2.78 
=i da 
0.00 
-77.78 
8.89 
110.00 
62.50 
50.00 


48.89 
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INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 9 


(RPTMKT) RUN: 03/02/00 00:04:06 


D. 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


JP MORGAN CP 


NUMBER 


SUBTOT 


38053 
38054 
38055 
38056 
38064 
38076 
38057 
38083 
38084 
38082 
38085 
38126 
38127 
38128 


38129 


02/18/00 03/31/00 
MERRILL LYNCH C/P 

02/16/00 04/18/00 
FORRESTAL FD CP 

02/25/00 04/24/00 
FORRESTAL FD CP 

02/25/00 04/25/00 
BK AMER C/P 

02/08/00 05/09/00 
BK AMER C/P 

02/04/00 05/17/00 
AL (Investment Type) 
BK AMER CD 

01/12/00 03/01/00 
BK AMER CD 

01/12/00 03/01/00 
BK AMER CD 

01/12/00 03/14/00 
BK AMER CD ~ 

01/12/00 (03/14/00 
BK AMER CD 

01/14/00 03/14/00 
BK AMER CD 

01/20/00 03/21/00 
BK AMER CD 

01/12/00 03/22/00 
BK AMER CD 

01/26/00 03/22/00 
BK AMER CD 

01/26/00 03/23/00 
BK AMER CD 

01/25/00 03/24/00 
BK AMER CD 

01/26/00 03/24/00 
BK AMER CD 

02/22/00 03/24/00 
BK AMER CD 

02/22/00 03/24/00 
BK AMER CD 

02/22/00 03/24/00 
BK AMER CD 

02/22/00 03/24/00 


INVESTMENTS OUTSTANDING AS OF 02/29/00 
MAJOR SORT KEY IS ICC# 


CUSEP 


61687RCX8 
59018JDJ0 
34655NDQ6 
34655NDR4 
0660POE98 


0660POEHO 


81 COMMERCIAL PAPER 


O6050EFU4 
O6050EFU4 
O6050EFV2 
O6050EFV2 
O06050EGB5 
O6050EGF6 
06050EFWO 
O0605EGN92 
O605EGP41 
06050EGM1 
O0605EGQ24 
06050EHS7 
O06050EHS7 
06050EHS7 


06050EHS7 


BANK FUND 

BROK SAFE 
19 9530 
40 000 
19 100 
45 000 
19 100 
40 000 
19 9530 
40 000 
19 924 
40 000 
19 100 
40 000 

8.433 (M) 
19 907 
40 000 
19 879 
40 000 
19 903 
40 000 
19 100 
40 000 
19 914 
40 000 
19" 2100 
40 000 
19 919 
40 000 
19 900 
40 000 
19 910 
40 000 
19 100 
40 000 
19 907 
40 000 
19 802 
40 000 
19 923 
40 000 
19 9901 
40 000 
19 904 
40 000 


CPN RATE 


YTM TR 
5.1 900 
5. 1888 
3. 8700 
5: 9299 
5.9000 
939576 
5.9000 
5.9586 
5.8800 
5.9677 


5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
52/400 
5.7600 
5.7600 
5.7400 
54100 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
5.7400 
51500 
S900 
D)/9,0.0) 
5.7500 
5. 7500 
5.7500 
5.7500 
Sew 00 


PAR/SHARES 
BOOK 
8,000,000.00 
71,946,'333%-33 
20,000,000.00 
19199 81 i dl 
20,000,000.00 
19, 806, 6112522 
5,000,000.00 
4,950, 833.33 
15,000,000.00 
14,779,500 .00 
45,000,000.00 
44,240,375.00 


211,400,000.00 
209,421 39361) 


4,000,000.00 
4,000,000.00 
6,000,000.00 
6,000,000.00 
8,000,000.00 
8,000,000.00 
17,000,000.00 
17,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
35,000,000.00 
35,000,000.00 
25,000,000.00 
25,000,000.00 
12,000,000.00 
12,000,000.00 
36,000,000.00 
36,000,000.00 
7,000,000.00 
7,000,000.00 
15,000,000.00 
15,000,000.00 
13,000,000.00 
13,000,000.00 
6,000,000.00 
6,000,000.00 
4,000,000.00 
4,000,000.00 





MARKET VALUE 
MARKET PRICE 


7,961, 600.00 
99.52000000000 
19,846,400.00 
99.23200000000 
19,827,200.00 
99.13600000000 

4,956,000.00 
99.12000000000 
14,831, 812.50 
98.87875000000 
44,436, 937.50 
98.74875000000 


210, 295,630.00 
99.43028900000 


3/999; 9882 40 
99.99971007634 
579997, 982.60 
99.99971007634 
27 9991; C155 9'6 
99.99594955083 
16, 999) 341,242 
99..99594955083 
9,.999;4602213 
99. 99602131612 
24, 998;,879. 13 
99'.99551'650250 
3:49:90 a Std 
99. 99364318324 
24), 998, 607.90 
99). 99443158755 
117999; 301253 
99.99417941234 
357,997, 1 ON a3, 
99.99386590369 
679.997.574.911 
99. 993927 31807 
19 O97 A387 2193 
99.99624885627 
1279997, 012435 
99.99624885627 
57-999) 1714593 
99.99624885627 
37,9997, 849595 
99.99624885627 


CURR ACCR INT 
PRICE SOURCE 


15,333.33 
SUNGARD 
45), 695: 5:6 
SUNGARD 
16,388.89 
SUNGARD 
4,097.22 
SUNGARD 
31;,.450:.:00 
SUNGARD 
1915.750%.00 
SUNGARD 


3d, Zoe: 
SUNGARD 
46,876.67 
SUNGARD 
62, 30/222: 
SUNGARD 
£32, SASS 22 
SUNGARD 
74, 93889 
SUNGARD 
164,000.00 
SUNGARD 
273), 4a 22 
SUNGARD 
139), SUB 89 
SUNGARD 
66,966.67 
SUNGARD 
206, 640.00 
SUNGARD 
3:9, 06389 
SUNGARD 
£9), LEGH67 
SUNGARD 
16), Gulleepal 
SUNGARD 
7,666.67 
SUNGARD 

cD jy) Len al i 
SUNGARD 


. 


UNREALIZED GAIN 
UNREALIZED LOSS 


-66.66 
27939635 


4,199.99 
1,069.45 

862.50 
4,812.50 


=15 51100 


-688.58 
=397287 
=, AZORES 
= 2p LDA 9 
=, 392610 
-698.47 
=2 2 2O08R2u 
=4 255.09 
=562. 67 
—487 265 


=22 507 
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YC Osu INT Ty. Our SAN FRAN-C I S.C 0 
DANIEL DALY ANCL OiG= "5 Side A> Bs 7 
INVESTMENT INVENTORY WITH MARKET VALUE 


Cell 
MR. 
PAGE: 10 

00:04:06 


RUN: 03/02/00 


(RPTMKT ) 


INVEST DESCRIPTION 


NUMBER 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


PURCHASE MATURITY DATE 


AMER CD 
02/22/00 
AMER CD 
02/22/00 
AMER CD 
01/12/00 
AMER CD 
01/24/00 
AMER CD 
01/12/00 
AMER CD 
01/12/00 
AMER CD 
01/12/00 
AMER CD 
01/26/00 
AMER CD 
02/04/00 
AMER CD 
02/04/00 
AMER CD 
02/04/00 
AMER CD 
02/03/00 
AMER CD 
02/03/00 
AMER CD 
02/23/00 
AMER CD 
02/24/00 
AMER CD 
02/24/00 
AMER CD 
02/24/00 
AMER CD 
02/24/00 
AMER CD 
02/24/00 
AMER CD 
02/23/00 
AMER CD 
02/23/00 
AMER CD 
02/23/00 
AMER CD 
02/25/00 
AMER CD 
02/25/00 


03/24/00 
03/27/00 
03/28/00 
03/28/00 
04/03/00 
04/03/00 
04/03/00 
04/03/00 
04/03/00 
04/03/00 
04/03/00 
04/11/00 
04/11/00 
04/11/00 
04/24/00 
04/24/00 
04/24/00 
04/24/00 
04/24/00 
04/25/00 
04/25/00 
04/25/00 
06/20/00 


07/07/00 


INVESTMENTS OUTSTANDING AS OF 02/29/00 


CUSIP 





06050EHS7 
O6050EHTS5 
O6050EFX8 
06050EGJ8 
O6050EFY6 
O6050EFY6 
O6050EFY6 
0605EGRO7 
06050EHDO 
O06050EHDO 
06050EHDO 
06050EHA6 
06050EHA6 
06050EHVO 
O6050EHX6 
06050EHX6 
06050EHX6 
06050EHX6 
06050EHX6 
O06050EHW8 
06050EHW8 
06050EHW8 
O6050EHY4 


O06050EHZ1 


MAJOR SORT 
BANK FUND CPN RATE 
BROK SAFE YIM TR 

19 100 5.7500 
40 000 5.7500 
19 910 5.7500 
40 000 5.7500 
19' 6613 5.7400 
40 000 5.7400 
19 910 5.7400 
40 000 5.7400 
19 100 5.9000 
40 000 5.9000 
19 880 5.9000 
40 000 5.9000 
19 912 5.9000 
40 000 5.9000 
19° “nO00> 5.9200 
40 000 5.9100 
19°"915* 53877100 
40 000 5.8700 
19 906 5.8700 
40 000 5.8700 
19 920 5.8700 
40 000 5.8700 
19 908 5.8800 
40 000 5.8800 
19 910 5.8800 
40 000 5.8800 
19 910 5.8800 
40 000 5.8800 
19 100 5.8800 
40 000 5.8800 
19 877 5.8800 
40 000 5.8800 
19 5622 5.8800 
40 000 5.8800 
19 905 5.8800 
"40 000 5.8800 
19 1901 5.8800 
40 000 5.8800 
19 100 5.8800 
40 000 5.8800 
19 910 5.8800 
40 000 5.8800 
19 9530 5.8800 
40 000 5.8800 
19 100 6.0500 
40 000 6.0500 
HO DOO! 16-1700 
40 000 6.1700 


KEY IS ICC# 


PAR/SHARES 
BOOK 
2,000,000.00 
2,000,000.00 
25,000,000.00 
25,000,000.00 
5,000,000.00 
5,000,000.00 
15,000,000.00 
15,000,000.00 
5,000,000.00 
5,000,000.00 
2,000,000.00 
2,000,000.00 
3,000,000.00 
3,000,000.00 
20,000,000.00 
20,000,000.00 
6,000,000.00 
6,000,000.00 
5,000,000.00 
5,000,000.00 
16,000,000.00 
16,000,000.00 
10,000,000.00 
10,000,000.00 
35,000,000.00 
35,000,000.00 
38,000,000.00 
38,000,000.00 
39,000,000.00 
39,000,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
2,000,000.00 
2,000,000.00 
3,000,000.00 
3,000,000.00 
14,000,000.00 
14,000,000.00 
28,000,000.00 
28,000,000.00 
10,000,000.00 
10,000,000.00 
40,000,000.00 
40,000,000.00 
35,000,000.00 
35,000,000.00 


MARKET VALUE 
MARKET PRICE 
1,999,924.98 
99.99624885627 
24,998,945.50 
99.99578199416 
4,999,595.86 
99.99191729163 
14,998,916.48 
99.99277654138 
5,000, 255. 36 
100.0051072827 
2,000,102.15 
100.0051072827 
3,000,153.22 
100.0051072827 
20,001, 458.29 
100.0072914351 
6,000, 261.26 
100.0043543040 
5, O00 21 ea2 
100.0043543040 
16,000, 696.69 
100.0043543040 
10,000, 641.63 
100.0064163383 
35,002,245.72 
100.0064163383 
38,003,272.53 
100.0086119260 
39,004,445.05 
100.0113975697 
3,000, 341.93 
100.0113975697 
3,000, 341.93 
100.0113975697 
2,000, 227.95 
100.0113975697 
3,000, 341.93 
100.0113975697 
14,001, 603.97 
100.0114569000 
2877003), 207893 
100.0114569000 
10,001,145.69 
100.0114569000 
AO), 01, 720.57 
100.0293239345 
35,015, 450.45 
100.0441441363 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


: 27-999 706 
SUNGARD 
31,944.44 
SUNGARD 
39; 0163 89 
SUNGARD 
8849167 
SUNGARD 
40, 252278 
SUNGARD 
16 OSI! 1 
SUNGARD 
24,090 67 
SUNGARD 
114,916.67 
SUNGARD 
257436267 
SUNGARD 
2b, MO? 
SUNGARD 
67,834.22 
SUNGARD 
44,100.00 
SUNGARD 
154; 350500 
SUNGARD 
43,446.67 
SUNGARD 
38,220.00 
SUNGARD 
2,940.00 
SUNGARD 
2,940.00 
SUNGARD 
1,960.00 
SUNGARD 
2,940.00 
SUNGARD 
16,006.67 
SUNGARD 
32) 1003 233 
SUNGARD 
IFAS S338 
SUNGARD 
33), Oly 
SUNGARD 
29), 99806 
SUNGARD 


UNREALIZED LOSS 


=o 302 
=1,,,054250 
-404.14 


=1,083'.52 
2992310 


102.15 
153.22 
1,458.29 
261.26 
DiPe12 
696.69 
641.63 
2,245.72 
S72 12653 
4,445.05 
341.93 
341.93 
227.95 
341.93 
1,603.97 
3,207.93 


Sy (5S) 


I P2S5 Si 


15,450.45 
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(RPTMKT ) 


INVEST DESCRIPTION 


NUMBER 

38043 BK 
38120 BK 
38047 BK 
38048 BK 
38049 BK 
38050 BK 
38051 BK 
38052 BK 
38121 BK 
SUBTOTAL 


M 


Carel: 
R 


PURCHASE MATURITY DATE 


AMER CD 
01/06/00 
AMER CD 
02/17/00 
AMER CD 
01/07/00 
AMER CD 
01/07/00 
AMER CD 
01/07/00 
AMER CD 
01/07/00 
AMER CD 
01/11/00 
AMER CD 
01/11/00 
AMER CD 
02/18/00 


07/18/00 
08/09/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 


08/23/00 


(Investment Type) 


Yo/= CeO; USNeL 
DANIEL 
INVESTMENT 


Ne O-k SA 
Dr Ay livey 


N 


F.RAN CIs Cc 0 


4k, De Spoon 


INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 02/29/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


06050EFNO 
06050EHP3 
06050EFQ3 
06050EFOQ3 
06050EFQ3 
06050EFQ3 
06050EFS9 
06050EFS9 


06050EHQ1 


91 NEGOTIABLE C.D.' 


GRAND TOTAL 


BANK FUND CPN RATE 
BROK SAFE YTM TR 
19 892 6.0500 
40 000 6.0500 
19° 3 1 62.2000 
40 000 6.2000 
Lo" 100: 6.1200 
40 000 6.1100 
19 467 6.1100 
40 000 6.1100 
LO: <a: 61.00 
40 000 6.1100 
LO 473% 621000 
40 000 6.1100 
19° 910° 6.1200 
40 000 6.1200 
19° 100". 62.2200 
40 000 6.1200 
19 910 6.2000 
40 000 6.2000 
27.57% (M) 52-8902 
58.902 

5.7084 

5.8272 


PAR/ SHARES 
BOOK 

25,000, 000.00 
25,000,000.00 
20,000, 000.00 
20,000,000.00 
4,692,000.00 
4,692,000.00 
93,000.00 
93,000.00 
1757000. 0.0 
175,000.00 
40,000.00 
40,000.00 
8,000,000.00 
8,000,000.00 
12,000,000.00 
12,000,000.00 
30,000,000.00 
30,000,000.00 
687,000, 000.00 
687,000,000.00 


2522:1'61,053'.64 
2502055599" 5:7 





448 17 


MARKET VALUE 
MARKET PRICE 
245,995,743 - 17 
99:5 98297267516 
20,005,899.22 
100.0294960780 
4,690,615.19 
99.97048574706 
925, 972.99 
99.97048574706 
Li4, 948..35 
99.97048574706 
39), 988.19 
99.97048574706 
15 998,149.61 
99.97687010967 
fils GOT 224 641 
99.97687010967 
30,009,741.42 
100.0324713894 
687,039,871.28 
100.0058040000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


231,076.39 
SUNGARD 

44 TUT STS 
SUNGARD 
43,002.18 
SUNGARD 
852.35 
SUNGARD 
1,603.88 
SUNGARD 
366.60 
SUNGARD 
68,000.00 
SUNGARD 
102,000.00 
SUNGARD 
62,000.00 
SUNGARD 





03/02/00 


PAGE: 1a 
00:04:06 


UNREALIZED GAIN 
UNREALIZED LOSS 


—4°29.6..83 
D7 899/22 


1, 3846 81 
cava Lo) 
Sol 65 
sol deestond 


= 850439 


6375) 8de61 
= 2537/9 10'5 33 


2,954,423.10 
=2:07:323),0987.88 


——— 
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Gril iy Ye C20 UN Ly OF SAN ED Re A, NEC L. SeCeo 
MR. DANTE L DALY al b= "5-9. 4 = 41 8a 7 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 03/02/00 00:03:52 
INVESTMENTS OUTSTANDING AS OF 2/29/00 
MAJOR SORT KEY IS ICCt# 


INVSMT FUND MATURITY PURCHASE SAF/  CUPN  TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) , DATE  PURP RATE YIELD PRICE SHARES BOOK VALUE 

34213 T NOTE 99.1 100 03/31/00 03/31/95 000 6.875 7.110 99.000 5,000,000.00 4,950,000.00 
34214 T NOTE 99.1 100 03/31/00 03/31/95 000 6.875 7.110 99.016 5,000, 000.00 4,950,781.25 
34215 T NOTE 99.1 100 03/31/00 03/31/95 000 6.875 7.110 99.016 5,000,000.00 4,950,781.25 
34216 T NOTE 99.1 . 100 03/31/00 03/31/95 000 6.875 7.110 99.016 5,000,000.00 4,950,781.25 
34930 T NOTE(99.6) 912827T69 100 04/30/00 04/30/96 000 6.750 6.994 99.160 10,000,000.00 9,916,015. 62 
34940 T NOTE(98. 30) 912827T69 100 04/30/00 04/30/96 000 6.750 7.062 98.930 10,000,000.00 9,892,968.74 
34967 T NOTE (98.24) 912827T69 100 04/30/00 04/30/96 000 6.750 7.120 98.732 10,000,000.00 9,873,225.60 
34446 T NOTE(98.28) 9530 06/30/00 07/20/95 000 5.875 6.140 98.875 5,000,000.00 4,943,750.00 
36841 T NOTE (99.26) 912827438 100 06/30/00 06/30/98 000 5.375 5.495 99.776 12,000,000.00 11,973, 120 ..00 
36842 T NOTE (99.26) 912827438 100 06/30/00 06/30/98 000 5.375 5.495 99.776 12,000,000.00 11,973,120.00 
36843 T NOTE (99.26) 912827438 100 06/30/00 06/30/98 000 5.375 5.495 99.776 12,000,000.00 11,973;,120..00 
36844 T NOTE (99.26) 912827438 9530 06/30/00 06/30/98 000 5.375 5.495 99.776 12,000,000.00 11,973, 120500 
34710 T NOTE(99.26) 100 07/31/00 01/31/96 O00 6.125 6.420 98.816 7,000,000.00 6,917,110.00 
34711 T NOTE(99.28) 100 07/31/00 01/31/96 O00 6.125 6.410 98.884 7,000,000.00 6,921,850.00 


100 07/31/00 01/31/96 000 6.125 6.440 98.746 
07/31/00 01/31/96 000 6.125 6.420 98.859 

100 07/31/00 01/31/96 000 6.125 6.420 98.849 
9128273D2 100 08/15/00 08/15/97 000 6.000 6.035 99.906 
9128273D2 100 08/15/00 08/15/97 000 6.000 6.035 99.906 
9128273D2 100 08/15/00 08/15/97 000 6.000 6.035 99.906 
9128273D2 100 08/15/00 08/15/97 000 6.000 6.038 99.898 


NOTE °(99..24 
NOTE (99.275 
NOTE (99.275 
NOTE (99.30) 
NOTE (99.30 
NOTE ‘(99°30 
NOTE (99.30 


7,000,000.00 
7,000,000.00 
7,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 


6, 9L2.,205:..00 
6, 920,138.12 
6, 919), AON 277 
A), G95 SEZ 50 
4,995,302 .50 
4, 9935-32550 
4,994, 92Ik 85 


be 
oO 
oO 


PRPPYy PP YP PP PY PES PP PPP PY PPP PPP PPP PPP PPP ree oer Pee pD 
WwW 
ron) 
oO 
re 
oO 


fo ie se a a ee ee a a 


) 
) 
) 
NOTE (99.30) 
NOTE (99.30) 
) 
) 
) 
) 


9128273D2 100 08/15/00 


08/15/97 000 6.000 6.038 99.898 


5,000,000.00 


4, 99/4, 927.85 


36039 9128273D2 08/15/00 08/15/97 9:9) ./8:9.1. 5,000,000.00 4 94 Osea ZS 

NOTE (99.30 912827 3D2 08/15/00 08/15/97 99' 8:97 5,000,000.00 4,994,531 225 
36041 NOTE (99.30 GI28 273: D2 08/15/00 08/15/97 99'. 892 5,000,000.00 4, 99:47, 93:0. 25 
36042 NOTE (99.30 9128273D2 08/15/00 08/15/97 997394 5,000,000.00 4), 9914", S33 s2i5 
36043 NOTE (99'..30 9128273D2 08/15/00 08/15/97 99... 891: 5,000,000.00 4), 99:4), 93ak225 
34805 NOTE (99.25) 912827%23 02/28/01 02/29/96 99). 763 20,000,000.00 19,952,624.60 
34807 NOTE (99.25) 912827X23 02/28/01 02/29/96 99). 71.63 5,000,000.00 4,988,150.00 
34810 NOTE (99.16) 9128 27X23 02/28/01 02/29/96 99). 502 25,000,000.00 24.7, 8 Dp OU aS 
34828 NOTE (98.5) 912827X23 02/28/01 03/11/96 98... 4 5,000,000.00 4 907; OS1F 25 
34829 NOTE (98.5) GU 2827X23 02/28/01 03/11/96 98.141 5,000,000.00 4,907), 031525 
34830 NOTE (98.19) 912827X23 02/28/01 03/11/96 98°..594 5,000,000.00 4,929,687.50 
35706 NOTE 912827X64 04/30/01 04/24/97 98.461 7,000,000.00 6,892,265.63 
357 OF NOTE 912827X64 04/30/01 04/24/97 98.445 7,000,000.00 6 891s, 1788 
35708 NOTE 912827xX64 04/30/01 04/24/97 98.461 7,000,000.00 6,892,265. 59 
35709 NOTE 912827X64 04/30/01 04/24/97 98.430 7,000,000.00 6,890,078.13 
36757 NOTE (100.2) 9128274E9 05/15/01 05/15/98 100.031 30,000,000.00 30,009,375.00 
36761 NOTE (100.2) 9128274E9 05/15/01 05/15/98 100. 03% 30,000,000.00 30,0097, 375,00 
35069 NOTE (99.215) 912827Y22 05/31/01 05/31/96 99693 10,000,000.00 9,965,300.00 
35070 NOTE (99.215) 912827Y22 05/31/01 05/31/96 996o3 10,000,000.00 9, 9165; 3:00)00 
37600 NOTE (99.21) 9128275H1 05/31/01 06/01/99 99.656 8,000,000.00 7, 972, 500. 00 
37601 NOTE (99.21) 9128275H1 05/31/01 06/01/99 99.656 8,000,000.00 7, 972, 30000 
37602 NOTE (99.21) 9128275H1 05/31/01 06/01/99 9956516 8,000,000.00 1, 992, 500-00 
JOIZ NOTE (97.8) 912827B92 08/15/01 08/15/96 Oeil 7,000,000.00 6,806,890. 63 
3523 NOTE (98.27) 912827239 08/31/01 09/03/96 98.828 5,000,000.00 AAAS OOS 25 
35214 NOTE (98.27) 912827239 08/31/01 09/03/96 98.828 5,000,000.00 4,941,406.25 
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Git Y°/ CO. Ul Ne TY OF SAN ER A-NVG. Ts: C16 
. MR». DANTIEL DALY 4145- 5°5-4 - 44 8 7 PAGE: 2 
(SIRPT) INVESTMENT INVENTORY RUN: 03/02/00 00:03:52 
INVESTMENTS OUTSTANDING AS OF 2/29/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) , DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 35215 T NOTE(98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5 000),,00.0'..0.0 4,941,406.25 
A 35254 T NOTE (97.11) 912827239 100 08/31/01 09/03/96 000 6.500 7.152 97.304 5,000,000.00 4,865,176.64 
A 37786 T NOTE (99.26) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.613 99.789 5,000,000.00 4,,989,,453..13 
A 37787 T NOTE (99.30) 9128275P3 100 08/31/01 08/31/99 -000 5.500 5.550, 99.907 10,000,000.00 9 9:90, 70000 
A 37788 T NOTE (99.235) 9128275P3. 100 08/31/01 08/31/99 O00 5.500 5.647 99.727 10,000,000.00 9,972, 656..25 
A 37789 T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
A. 37790 T NOTE -(99.30) 9128275P3 -100 08/31/01 08/31/99 000 5.500 5.545 99.916 10,000,000.00 9, 991.,,600:;00 
A 37791 T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421. 88 
A 37792 T NOTE (99.30) 9128275P3. 100 08/31/02. 08/31/99. “000 -S.500 -5.545.. 99.916 10,000,000.00 9,991,600.00 
A 37793 T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421. 88 
A 37794 T NOTE (99.21) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
A S7119'S -T NOTE. 9:9’. 30) 9128275P3 9530 08/31/01 08/31/99 000 5.500 5.545 99.916 10,000,000.00 9,991,600.00 
A 37994 T NOTE (99.23) 9128272CS5 100 11/730/01 11730/99 O00 5.875 6.031 99.711 25,000,000.00 24,927, 134.38 
A 37999 T NOTE (99'..23:) 9128272C5. 100 11/30/01 11/30/99 000 5.875 6.031 99.711 25,000,000.00 24,927, 734.38 
A 35462 T NOTE 9128272E1 100 12/31/01 12/31/96 O00 6.125 6.186 99.766 10,000,000.00 9, 9716, 562:..50 
RK 35520 T NOTE (98.2) 912827266 100° 01/31/02 01/31/97 000 6.250 6.710 98.073 10,000,000.00 9, 807, 262.50 
A 35521 T NOTE(98.10) 912827266 1 01/31/02 01/31/97 000 6.250 6.654 98.307 20,000,000.00 19,661,368.75 
A 39522 T NOTE (992411) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.409 99.328 4,000,000.00 3},-9'7 3), 1.25200 
A 39523 T NOTE (99211) 9128272G6 1 01/31/02 01/31/97 000 6.250 6.409 99.328 6,000,000.00 5 999),,687-250 
A 35524 T NOTE(99.25) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.305 99.767 5,000,000.00 4,988, 350.00 
A 35525 T NOTE(99'.16) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.370 99.492 10,000,000.00 9,949,218 .70 
A 35526 T NOTE(99 216) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.372 99.484 10,000,000.00 9, 94:8), 437)..50 
A 35527 T NOTE(99.16) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.361 99.531 10,000,000.00 9, 953;, 125.00 
A, 359528 T NOTE (99). 16,) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.370 99.492 10,000,000.00 9949), 208 7S 
A 38094 T NOTE (99.25) 9128275X6 100 01/31/02 01/31/00 000 6.375 6.506 99.758 8,000,000.00 7,980, 625.00 
A. 38095 LT NOTE: (99.18) 9128275xX6 100 01/31/02 01/31/00 000 6.375 6.616 939.555 8,000,000.00 2, 964, 375.00 
A 38096 T NOTE (99.18) 9128275X6 1, 02/31/02 01/31/00 000 6.375 6.616 99.555 8,000,000.00 Ut; 964, 3751.00 
A 38097 T NOTE (99.25) 9128275xX6 100 01/31/02 01/31/00 O00 6.375 6.506 99.758 8,000,000.00 7,980, 625-00 
A 38098 T NOTE (99.25) 9128275X6 > 100 01/31/02.01/31/00 000 6.375 6.506 99.758 8,000,000.00 7,.980;,625..00 
A 38099 T NOTE (99.18) QU2Z8275X6.* 100! 01/34/02 O1731/00 O00 “62375. “Ex612 -99~563 8,000,000.00 7, 965, 000200 
A 38100 T NOTE (99.25) 9128275X6 100 01/31/02 01/31/00 000 6.375 6.502 99.766 8,000,000.00 7, 981,,/250,..00 
A 38101 T NOTE (99-18) GL2827SK6, LOO OL/31/02 01/31/00 O00 6.375 6.612 99.563 8,000,000.00 7,965,000.00 
A 35724 T NOTE (99.16) 912827280 1 04/30/02 04/30/97 000 6.625 6.753 99.466 10,000,000.00 9,946, 600.00 
A 36196 T NOTE (100.60) 9128273L4 -100 10/31/02 10/31/97 000 5.750 5.706 100.188 15,000,000.00 15),028;,125;,00 
A 36197 T NOTE(100.60) 9128273L4 100 10/31/02 10/31/97 000 5.750 5.708 100.180 15,000,000.00 157-026 )953Ra53 
A 36198 T NOTE(100.60) 9128273L4 100 10/31/02 10/31/97 000 5.750 5.708 100.180 15,000,000.00 157,026, 993'13 
A 36594 Tt NOTE: (99.16) 9128274B5 S005 03/31/03 03731/98 -000 5.500 -5:615 -99).505 200,000.00 199-0000 
A36595 2 T NOTH = (99 ..1:6) 9128274B5 100 03/31/03 03/31/98 000 5.500 5.616 99.500 8, 650,000.00 8,606, 732.50 
A 36596 T NOTE (99.16) 9128274B5 3052 03/31/03 03/31/98 000 5500 .5.615 ~99.505 150,000.00 PA OTe 2 Si a0 
A365 97-1 NOTE (99...16) 9128274B5° 3051 03/31/03 03731798 000 5.500 5.604 99.550 1,000,000.00 9957, 500.00 
A 36598 T NOTE ie 16) 9EZB2R4BS: 100! 03/31/03) 03/31/98 000 5.500 5.615 99.505 10,000,000.00 9,950,500.00 
A 36599 T NOTE (99.16) IU28274B5 100! 03/3'E/03> 03/32/98 - 000) 5.500% 5.615) 2 991.505 10,000,000.00 9, 950), 5010).,00 
A 36605 T NOTE (99.9) 9128274B5 100 03/31/03 03/31/98 000 5.500 5.669 99.273 10,000,000.00 GF 20, SAS aS 
A 36606 ToNOTE (9.9 59) GLA 2714BS:, MOO" 03/34/03! 03/31/98 000) 5.500) 5.67 99266 10,000,000.00 9, 9216, 9162.50 
A 36607 T NOTE (99.9) JUZB274B5 100 03/31/03) 03731798 000) 5.500 5.671, 99. 266 10,000,000.00 9), 9216, S62/550 
A 36608 T NOTE (99.8) SUAG2T4BS: OO! 03/315/03) 03/31/98 000. 5.500 5.676 99. 240 7,000,000.00 GO) OaIG; Sas ds 
Ay 36609" PeNnOrens(99)58)) 9128274B5 100 03/31/03 03/31/98 000 5.500 5.676 99.242 7,000,000.00 6, 94'6, 958-113 
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CL. Y 7c O-U INT Y, OF SSA N ER ALN -C Lr S..¢).0 
. MRS. DANIEL DALY 4-15) = 53574. 44 87 PAGE: 3 
(SIRPT) INVESTMENT INVENTORY RUN: 03/02/00 00:03:52 
INVESTMENTS OUTSTANDING AS OF 2/29/00 
MAJOR SORT KEY IS. ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) , DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 36610 T NOTE (99.8) 9128274B5 100 03/31/03 03/31/98 000 5.500 5.676 99.242 7,000,000.00 6, FAG, 953013 
A 36611 T NOTE (99.8) 91 28274B5 -100 03/31/03 03/31/98 O00 5.500 5.676 *99.242 7,000,000.00 6, 946, 953.13 
A 36620 T NOTE (99.13) 9128274B5 100 03/31/03 03/31/98 000 5.500 5.640 99.398 10,000,000.00 9), 939) 843275 
A 36621 T NOTE (99.13) 9128274B5 100 03/31/03 03/31/98 000 5.500 5.640 99.398 10,000,000.00 9, 939,843.75 
A 36622 T NOTE (99.13) 9128274B5 100 03/31/03 03/31/98 000 5.500 5.640 99.398 10,000,000.00 9,939),843..75 
A 36623 T NOTE (99.13) 9128274B5 100 03/31/03 03/31/98 000 5.500 5.640 99.398 10,000,000.00 9), 93.9), 8431S 
A 36792 T NOTE (99.23) 9128274H2 100 05/31/03 06/01/98 000 5.500 5.563 99.727 25,000,000.00 24,931,640.63 
A 36793 Tf NOTE. (99:23) 9128274H2 100 05/31/03 06/01/98 000 5.500 5.563 99.727 25,000,000.00 24,931,640 63 
A 36990 T NOTE (99.23) 100 05/31/03 06/01/98 000 5.500 5.563 99.727 5,000,000.00 4,986, 3287.13 
A 36991 T NOTE (99.23) 100 05/31/03 06/01/98 000 5.500 5.563 99.727 5,000,000.00 4, 9816, 328: ; 12 
A 33942 T NOTE (88.20) 2535 08/15/03 09/27/94 000 5.750 7.520 88.625 5,000.00 4,431.25 
A 37126 T NOTE (99.22) 9128274U3 9530 11/15/03 11/16/98 000 4.250 4.325 99.666 10,000,000.00 9,966, 600.00 
A 387129 ‘TO NOTE. (98225) 9128274U3 100 11/15/03 11/16/98 000 4.250 4.522 98.797 10,000,000.00 9, 879,687 50 
A 37130 T NOTE (98.25) 9128274U3 100 11/15/03 11/16/98 O00 4.250 4.522 98.797 10,000,000.00 9, 87.9, 687.50 
A 37138 T NOTE (99.8) 9128274U3 100 11/15/03 11/16/98 000 4.250 4.421 99.242 10,000,000.00 939247, 218x415 
A 37141 T- NOTE *(99.8) 912827403 100 11/15/03 11/16/98 000 4.250 4.419 99.250 10,000,000.00 9, 925.,000:.:00 
A 37142 T NOTE (99.8) 9128274U3 100 11/15/03 11/16/98 000 4.250 4.419 99,250 10,000,000.00 9, 925,000.00 
A 37143 T NOTE (98.26) 9128274U3 100 11/15/03 11/16/98 000 4.250 4.525 98.781 10,000,000.00 9,878), 125:.'010 
A 37144 T NOTE (98.26) 9128274U3 100 11/15/03 11/16/98 000 4.250 -4.523 98.789 10,000,000.00 9,878, 906.25 
A 37146 T NOTE (98.30) 9128274U3 100 11/15/03 11/16/98 000 4.250 4.494 98.917 40,000,000.00 39, 566,875.00 
A 37950 T NOTE (94.10) 9128274U3 100 11/15/03 11/15/99 000 4.250 5.870 94.297 25,000,000.00 23,9 14, 21:8 478 
A 37378 T NOTE (99.22) 9128275A6 100 02/15/04 02/16/99 000 4.750 4.825 99.672 15,000,000.00 14,950, 781.25 
A 37379 T NOTE (99.12) 9128275A6 100 02/15/04 02/16/99 O00 4.750 4.892 99,375 15,000,000.00 14,906,250.00 
A 37383 Te NOTE: (98:25) 9128275A6 100 02/15/04 02/25/99 000 4.750 -5.033 98.766 10,000,000.00 9,876, 262.50 
A 37546 T NOTE (99.4) 9128275F5 100 05/15/04 05/17/99 O00 5.250 5.456 99.109 10,000,000.00 9, 9110, 9375150 
A 37547 T NOTE (99.4) 9128 275F5 £00 05/15/04 OS/17/99 -000 5.250 5.458 99.102 10,000,000.00 9, 9110, S625 
A 37949 T NOTE (99.17) 9128275F5 100 05/15/04 11715799 G00 5.250 5.882 97.532 20,000,000.00 19,506,250:...00 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 46.18% (C) 5.623 5.820. 99.271 1,164,005,000:00 1,155,517, 28895 
A 38026 FEDERAL NATL MTG ASSN DIS 313588UJ2 892 03/16/00 12/27/99 000 5.810 5.886 98.709 8,887,000.00 8,12, 258 296 
A 38072 FEDERAL NATL MTG ASSN DIS 313588UJ2 5622 03/16/00 01/20/00 000 5.590 5.639 99.130 6,000,000.00 5; 947, 826.67 
A 37961 FEDERAL NATL MTG ASSN DIS 313588VS1 908 04/17/00 11/18/99 000 5.510 5.640 97.689 6,500,000.00 6, 849, 775.987. 
A 37962 FEDERAL NATL MTG ASSN DIS 313588WSO 9901 05/11/00 11/18/99 000 5.500 5.651 97.326 5,000,000.00 4,866,319.44 
A 38141 FEDERAL NATL MTG ASSN DIS 313588XG5 906 05/25/00 02/25/00 000 5.825 5.911 98.544 2,000,000.00 1, 97:0, 87 5:.00 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NOTES Bel 2ee(E) 92642 5.738 98.3109 28,387,000.00 27.7 907, 056,204 
A 38021 FEDL HOME LOAN BK CONS DI 313384UA5 877 03/08/00 12/10/99 000. 5.595 5.673 98.617 7,000,000.00 6,903; 15242 
A 37938 FEDL HOME LOAN BK CONS DI 313384UB3 888 03/09/00 11/09/99 000 5.472 5.575 98.161 10,000,000.00 9,816,080.00 
A 381174 FEDL HOME LOAN BK CONS DI 313384UK3-..907 03/17/00 02/15/00 000 ©5660-5688 =99-513 6, 000,000.00 Dy OVO; Wo Oe6H 
A 37940 FEDL HOME LOAN BK CONS DI 313384UX5 877 03/29/00 11/09/99 000 5.470 5.590 97.858 9,000,000.00 3), 807, 182250 
A 38142 FEDL HOME LOAN BK CONS DI 313384VZ9 887 04/24/00 02/25/00 000 5.760 5.815 99.056 4,000,000.00 3, 962, 240.00 
A 37957 FEDL HOME LOAN BK CONS DI 313384WR6 917 05/10/00 11/17/99 000 5.510 5.662 97.322 Id, 724, OOO R00 IM, 239), OSo.a3 
A 37874 FEDL HOME LOAN BK CONS DI 313384XM6 9530 05/30/00 10/12/99 000 5.550 5.755 96.439 20,000,000.00 197289, 7 50E 00 















pan - S52 -2" Pia 2 “a 
See 2! G27 36° Fak 
= 226 B e40 - Bic e9E 


ab: 2° ie: - Tse 


F> ae eas: dsisi300 
BFSEH9KES BRET SPT Hos {T\iei50. 
27 920Re8i - Rac Seetgee oe DATS SP 








~ 
pi 
a) Ew 


fo © 


Se Sage) Eeome? weer 















oa — ie! paar ee Beet Ww STSSBNOTS - css. or 7a ‘wiNEayes 
- : L a wie Bia 3) aeG ht Sy. 8 5-4 i 239 = nee. “he We oi 





> . & a 
+ —* . 
i ’ £ 4 f 3 i = i ° 
pele ~ Z 
- - ¥ = . s 
S 
; c j 5: : rs aaa 4 
7 > $ - ;. 9 : at ee 
Fa _& ca 
~~. 5 £ = > 
‘ i= 
re 7 
A i. i‘ ¥ SSAA BRL : 
|= 2 4 ——— 5 
=. i ie = = : ay > 


CHELAN AGO sU Nae ay, OF SAN BE Re ANG: oss: C10 
MR. DANIEL DAL Y 4 dt 5*=: 9-5 48="4%4 58.0] PAGE: 4 
(SIRPT) INVESTMENT INVENTORY RUN: 03/02/00 00:03:52 
INVESTMENTS OUTSTANDING AS OF 2/29/00 
MAJOR SORT KEY IS ICC# 





INVSMT FUND MATURITY PURCHASE SAF/  CUPN  TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) , DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOAN DISC 2.88%(C) 5.545 5.678 97.657 73,714, 000.00 71,986,720.02 
A 38116 FEDL HOME LLN MTG CORP DI 313396UC5 908 03/10/00 02/15/00 000 5.690 5.712 99.621 14,000, 000.00 13,946, 893.33 
A‘ 38115 FEDL HOME LLN MTG CORP DI 313396UG6 923 03/14/00 02/15/00 000 5.680 5.705 99.558 15,000, 000.00 14, 933,733.33 
A 38046 FMC DISCOUNT NOTES 313396UJ0 906 03/16/00 01/07/00 000 5.670 5.732 98.913 4,000,000.00 3,956, 530.00 
A 38062 FEDL HOME LLN MTG CORP DI 313396UJ0 910 03/16/00 01/13/00 000 5.620 5.676 99.017 12,000, 000.00 11,881, 980.00 
A 38022 FEDL HOME LLN MTG CORP DI 313396UR2 908 03/23/00 12/10/99 000 5.612 5.704 98.379 6, 000,000.00 5,902,725.33 
A 37909 FEDL HOME LLN MTG CORP DI 313396UY7 923 03/30/00 10/27/99 000 5.560 5.696 97.606 16,000, 000.00 15,616, 977.78 
A 37967 FEDL HOME LLN MTG CORP DI‘ 313396UY7 910 03/30/00 11/18/99 000 5.510 5.624 97.964 14,800, 000.00 14,498,725.44 
A 38143 FEDL HOME LLN MTG CORP DI 313396VT7 9530 04/18/00 02/25/00 000 5.770 5.819 99.151 15,000, 000.00 14,872,579.17 
A 38149 FEDL HOME LLN MTG CORP DI 313396VT7 910 04/18/00 02/28/00 000 5.740 5.786 99.203 20,000, 000.00 19,840,555.56 
A 37705 FMC DISCOUNT NOTES 313396VV2 916 04/20/00 07/22/99 000 5.173 5.384 96.077 17, 000,000.00 16, 333,114.08 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOTES 5.27% (C) 5.596 5.679 98.493 133,800,000.00 131,783, 814.02 
A 37838 UNION BK B/A 100 03/06/00 09/21/99 000 5.560 5.707 97.421 8,000, 000.00 7,793, 662.22 
A 37861 BK AMER B/A 9901 03/27/00 10/04/99 000 5.450 5.598 97.351 34,000,000.00 33,099, 236.10 
A 37873 BNY B/A 100 03/29/00 10/08799 «000 5.720 5.882° 97.251 12,000, 000.00 11,670,146.67 
A 37896 BNY B/A 100 03/29/00 10/18/99 000 5.700 5.851 97.419 6, 000,000.00 5,845,150.00 
A 38033 BK AMER B/A. 5622 03/31/00 12/28/99 000 5.800 5.910 98.480 2,000,000.00 1,969, 606.67 
A 37895 BNY B/A 1 04/03/00 10/18/99 000 5.720 5.877 97.331 1,000,000.00 973,306.67 
A 37898 BNY B/A ~~~ 100 04/10/00 10/19/99 000 5.700 5.861 97.245 9,000,000.00 8,752,050.00 
A 37905 BK AMER B/A 100 04/10/00.10/25/99 000 5.640 5.792 97.368 1,158,233 ..87 6, 969,829.15 
A 37906 BK AMER B/A 100 04/11/00 10/25/99 000 5.640 5.793 97.352 15,000,000.00 14, 602,850.00 
A 37907 BK AMER B/A 100 04/17/00 10/25/99 000 5.640 5.799 97.258 8,796,819.77 8,555, 640.29 
A 37908 BK AMER B/A 100 04/18/00 10/25/99 000 5.640 5.800 97.243 5,000,000.00 4,862,133.34 
A 37910 BK AMER B/A 100 04/24/00 10/27/99 000 5.630 5.793 97.185 7,000,000.00 6,802, 950.00 
A 37951 BK AMER B/A 803 05/08/00 11/15/99 000 5.600 5.757 97.278 15,000,000.00 14,591, 666.67 
A 37952 BK AMER B/A 1901 05/10/00 11/15/99 000 5.600 5.759 97.247 4,000,000.00 3,889, 866.67 
A 37975 BNY B/A 480 05/10/00 11/19/99 000 5.570 5.723 97.323 1,500,000.00 1,459,849.58 
A 37968 BK AMER B/A 100 05/12/00 11/18/99 000 5.550 5.705 97.287 25, 000,000.00 24,321, 666.68 
A 37976 BK AMER B/A 4615 05/16/00 11/19/99 000 5.560 5.718 97.235 3,000,000.00 2, 917,063.33 
A 37977 BK AMER B/A 9701 05/16/00 11/19/99 000 5.560 5.718 97.235 7,000, 000.00 6,806,481.11 
A 37987 BNY B/A 100 05/16/00 11/23/99 000 5.580 5.736 97.288 22,000,000.00 21, 403,250.00 
A 38013 BNY B/A 9902 05/22/00 12/07/99 000 5.640 5.792 97.384 15, 000,000.00 14, 607,550.00 
A 38016 BNY B/A 9902 05/26/00 12/08/99 000 5.640 5.794 97.337 10,000,000.00 9,733, 666.67 
A 38039 BK AMER B/A 1 06/19/00 01/04/00 000 5.800 5.960 97.309 7,000,000.00 6, 814.,, 661g 
SUBTOTAL (Investment Type) 51 BANKERS ACCEPTANCE-DOME 8.733 (C) 5.600% 5,754 2797.1320 224,455,053. 64 218, 439,282.93 
A 38040 AELTUS CBO C/P 0076A2C10 912 03/01/00 01/04/00 000 5.800 5.854 99.082 11,000,000.00 10,898, 983.33 
A 38117 ENTERPRISE FD C/P 29371JC14 1 03/01/00 02/15/00 000 5.810 5.824 99.758 1,400,000.00 1,396, 610.83 


A 38150 KITTY HAWK C/P 49833LC19 910 03/01/00 02/28/00 000 5.820 5.822 99.968 24,000,000.00 23,992,240.00 








Col TW COUN Ty. OF SAN FORE AINGC lI. Seea® 
MaRe: DANTE L DAG YX A SiO Od oe ay 4 Be PAGE: 5 
(SIRPT) INVESTMENT INVENTOR Y RUN: 03/02/00 00:03:52 
INVESTMENTS OUTSTANDING AS OF 2/29/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) _| DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38063 AT & T C/P 03018AC25 910 03/02/00 01/13/00 O00 5.680 5.724 99.227 3,000,000.00 2,;976;,,806.67 
A 38075 KITTY HWAK C/P 49833LC27 876 03/02/00 01/20/00 000 5.750 5.789 99.329 10,000,000.00 9, 932;,,916.,67 
A 38122 UC CALIF CP 91411SC24 7622 03/02/00 02/18/00 000 5.750 5.762 99.792 4,000,000.00 3,991,694.44 
A 38110 INTL LEASE C/P 45974MC63. 910 03/06/00 02/07/00 000 5.760 5.786 99.552 10,000,000.00 97, 955;.200).00 
A 38111 ABBOTT LABS C/P 00282AC87 910 03/08/00 02/07/00 000 5.720 5.747 99.523 10,000,000.00 9, 952,,333.533 
A’ 38123 ENTERPRISE CP 293715C97 907 03/09/00 02/18/00 000 5.770 5.789 99.679 4,000,000.00 37.987) dic B 
A 38044 AELTUS CBO C/P O0076A2CA0 901 03/10/00 01/06/00 000 5.800 5.860 98.969 11,000,000.00 10,,88:6,. 5775418 
A 38112 FORRESTAL FD C/P 34655JCA1 100 03/10/00 02/07/00 O00 5.810 5.840 99.484 5,000,000.00 4,974 277518 
A 38045 AELTUS CBO C/P O076A2CG7 916 03/16/00 01/06/00 000 5.800 5.866 98.872 3,000,000.00 2,966,166.67 
A 38124 QUINCY CAP CP 74838UCP9 902 03/23/00 02/18/00 000 5.800 5.832 99.452 2,000,000.00 1,989,044.44 
A 38125 JP MORGAN CP 61687RCX8 9530 03/31/00 02/18/00 000 5.750 5.789 99.329 8,000,000.00 1, 946733333 
A 38119 MERRILL LYNCH C/P 59018JDJO0 100 04/18/00 02/16/00 000 5.870 5.930 98.989 20,000,000.00 19) 097, 8945 od 
A 38146 FORRESTAL FD CP 34655NDQ6 100 04/24/00 02/25/00 000 5.900 5.958 99.033 20,000,000.00 19 ,,.80'6,-62) 15 212 
A 38147 FORRESTAL FD CP 34655NDR4 9530 04/25/00 02/25/00 000 5.900 5.959 99.017 5,000,000.00 4, 950;,.833.-33 
A 38113 BK AMER C/P O660POE98 924 05/09/00 02/08/00 000 5.880 5.968 98.530 15,000,000.00 14,779,500.00 
A 38106 BK AMER C/P O660POEHO 100 05/17/00 02/04/00 000 5.900 6.001 98.312 45,000,000.00 44,240,375.00 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER DISC 8.37306) 5.835 5.890 99 ./0:64 211,400,000.00 209: 421,39 3561 
A 38053 BK AMER CD O6050EFU4 907 03/01/00 01/12/00 000 5.740 5.740 100.000 4,000,000.00 4,000,000.00 
A 38054 BK AMER CD O6050EFU4 879 03/01/00 01/12/00 000 5.740 5.740 100.000 6,000,000.00 6,000,000.00 
A 38055 BK AMER CD O60S0EFV2 903 03/14/00 01/12/00 000 5.740 5.740 100.000 8,000,000.00 8,000,000.00 
A 38056 BK AMER CD O6050EFV2 100 03/14/00 01/12/00 000 5.740 5.740 100.000 17,000,000.00 17,000,000.00 
A 38064 BK AMER CD ”~ O6050EGB5 914 03/14/00 01/14/00 000 5.740 5.740 100.000 10,000,000.00 10,000,000.00 
A 38076 BK AMER CD O6050EGF6 100 03/21/00 01/20/00 000 5.760 5.760 100.000 25,000,000.00 25,000,000.00 
A 38057 BK AMER CD O6050EFWO 919 03/22/00 01/12/00 000 5.740 5.740 100.000 35,000,000.00 35,000,000.00 
A 38083 BK AMER CD O605EGN92 900 03/22/00 01/26/00 000 5.740 5.740 100.000 25,000,000.00 25,000,000.00 
A 38084 BK AMER CD O605EGP41 910 03/23/00 01/26/00 000 5.740 5.740 100.000 12,000,000.00 12,000,000.00 
A 38082 BK AMER CD O6050EGM1 100 03/24/00 01/25/00 000 5.740 5.740 100.000 36,000,000.00 36,000,000.00 
A 38085 BK AMER CD O605EGQ24 907 03/24/00 01/26/00 000 5.740 5.740 100.000 7,000,000.00 7,000,000.00 
A 38126 BK AMER CD OCOSOEHS7T 802 03/24/00 02/22/00 000 5.750 -5.750 100.000 15,000,000.00 15,000,000.00 
A 38127 BK AMER CD OGOSOEHS7 ~ 923:°03/24/00' 02/22/00 000 5.750 5.750 100.000 137,'000;,000::00 13,000,000.00 
A 38128 BK AMER CD O6050EHS7 9901 03/24/00 02/22/00 000 5.750 5.750 100.000 6,000,000.00 6,000,000.00 
A 38129 BK AMER CD O6050EHS7 904 03/24/00 02/22/00 000 5.750 5.750 100.000 4,000,000.00 4,000,000.00 
A 38130 BK AMER CD O6050EHS7 100 03/24/00 02/22/00 000 5.750 5.750 100.000 2,000,000.00 2,000,000.00 
A 38131 BK AMER CD OSOS0EHTS 91:0 03/27/00-02/22/00 -000 5.750 5.750: 100.000 25,000,000.00 25,000,000.00 
A 38058 BK AMER CD O6050EFX8 6613 03/28/00 01/12/00 000 5.740 5.740 100.000 5,000,000.00 5,000,000.00 
A 38079 BK AMER CD O6050EGJ8 910 03/28/00 01/24/00 000 5.740 5.740 100.000 15,000,000.00 15,000,000.00 
A 38059 BK AMER CD O6050EFY6 100 04/03/00 01/12/00 000 5.900 5.900 100.000 5,000,000.00 5,000,000.00 
A 38060 BK AMER CD O6050EFY6 880 04/03/00 01/12/00 000 5.900 5.900 100.000 2,000,000.00 2,000,000.00 
A 38061 BK AMER CD O60S50EFY6 912 04/03/00°'01/12/00 000 5.900 5.900 100.000 3,000,000.00 3,000,000.00 
A 38086 BK AMER CD O605EGRO7 100 04/03/00 01/26/00 000 5.910 5.910 100.000 20,000,000.00 20,000,000.00 
A 38107 BK AMER CD O6050EHDO 915 04/03/00 02/04/00 000 5.870 5.870 100.000 6,000,000.00 6,000,000.00 
A 38108 BK AMER CD O6050EHDO 906 04/03/00 02/04/00 000 5.870 5.870 100.000 5,000,000.00 5,000,000.00 
A 38109 BK AMER CD O6050BEHDO 920 04/03/00 02/04/00 000 5.870 5.870 100.000 16,000,000.00 16,000,000.00 
A 38104 BK AMER CD O6050EHA6 908 04/11/00 02/03/00 000 5.880 5.880 100.000 10,000,000.00 10,000,000.00 
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(SIRPT) 


INVSMT 
NO. 


PEPPY YUP PY PP YD Y YD DYDD DDD 
Ww 
(oe) 
he 
> 
r= 


SUBTOTAL 


DESCRIPTION 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 


(Investment Type) 


Cole 
Mi\R . 


06050EHA6 
06050EHVO 
O06050EHX6 
06050EHX6 
O06050EHX6 
06050EHX6 
06050EHX6 
06050EHW8 
06050EHW8 
06050EHW8 
O6050EHY4 
06050EHZ1 
O6050EFNO 
O6050EHP3 
O6050EFQ3 
O6050EFQ3 
06050EFQ3 
O06050EFQ3 
O6050EFS9 
O6050EFS9 
06050EHO1 


Yu G. 10; U INT a¥ 


DANIEL 
INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 


91 NEGOTIABLE C.D.'S 


OF 
DrA LY. 


SAN 


MAJOR SORT KEY IS 





FRANCHI 

As or = 15) 29.4 

LN VoE NT OR Y 

2/29/00 

ICc# 

MATURITY PURCHASE SAF/ CUPN TRDNG 
(TICKER) DATE PURP RATE YIELD 
04/11/00 02/03/00 000 5.880 5.880 
04/11/00 02/23/00 000 5.880 5.880 
04/24/00 02/24/00 000 5.880 5.880 
04/24/00 02/24/00 000 5.880 5.880 
04/24/00 02/24/00 000 5.880 5.880 
04/24/00 02/24/00 000 5.880 5.880 
04/24/00 02/24/00 000 5.880 5.880 
04/25/00 02/23/00 000 5.880 5.880 
04/25/00 02/23/00 O00 5.880 5.880 
04/25/00 02/23/00 000 5.880 5.880 
06/20/00 02/25/00 000 6.050 6.050 
07/07/00 02/25/00 000 6.170 6.170 
07/18/00 01/06/00 000 6.050 6.050 
08/09/00 02/17/00 000 6.200 6.200 
08/15/00 01/07/00 000 6.110 6.110 
08/15/00 01/07/00 000 6.110 6.110 
08/15/00 01/07/00 000 6.110 6.110 
08/15/00 01/07/00 000 6.110 6.110 
08/15/00 01/11/00 000 6.120 6.120 
08/15/00 01/11/00 000 6.120 6.120 
08/23/00 02/18/00 000 6.200 6.200 
27.46% (C) 5,890. 5.'8:90 
REPORT TOTALS SSSS= SSSS== 
ASSETS FIXED O21 08 52827 


s CO 
Seid) 3Br ay] 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


35,000,000.00 
38,000,000. 00 
39,000,000.00 
3,000,000.00 
3,000,000.00 
2,000,000.00 
3,000,000.00 
14,000,000.00 
28,000,000.00 
10,000,000.00 
40,000,000.00 
35,000,000.00 
25,000,000.00 
20,000,000.00 
4,692,000.00 
93,000.00 
175,000.00 
40,000.00 
8,000,000.00 
12,000,000.00 
30,000,000.00 


35,000,000.00 
38,000,000.00 
39,000,000.00 
3,000,000.00 
3,000,000.00 
2,000,000.00 
3,000,000.00 
14,000,000.00 
28,000,000.00 
10,000,000.00 
40,000,000.00 
35,000,000.00 
25,000,000.00 
20,000,000.00 
4,692,000.00 
93,000.00 
175,000.00 
40,000.00 
8,000,000.00 
12,000,000.00 
30,000,000.00 


PAGE: 6 
03/02/00 -00:303::.52 
BOOK VALUE 


ee ee 





* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 
T NOTE (88.20) 


T NOTE(99.25) 
T NOTE(99.25) 
T NOTE(99.16) 
T NOTE(98.5) 

T NOTE (98.5) 

T NOTE(98.19) 
T NOTE (97.8) 
T NOTE (98.27) 
T NOTE (98.27) 


— 


T NOTE (98.27) 


“T NOTE (97.11) 


T NOTE (99.30) 
T NOTE (99.30) 
TANOTES 3(9:9'53.0) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
TNOLES (9933.0) 
T NOTE (99.30) 


T NOTE (99-30) 


Cole Ye7,  CeOrUs Nn Lay 


Mame 


BANK BROK 
CASH DATE 


40 
02/15/00 
19 
02/29/00 
19 
02/29/00 
19 
02/29/00 
19 
02/29/00 
19 
02/29/00 
19 
02/29/00 
19 
02/15/00 
19 
02/29/00 
19 
02/29/00 
19 
02/29/00 
19 
02/29/00 
19 
02/15/00 
19 
02/15/00 
19 
02/15/00 
19 
02/15/00 
19 
02/15/00 
19 
02/15/00 
19 
02/15/00 
19 
02/15/00 
Vos - 
02/15/00 
19 
02/15/00 


Om SAN BR’ BENT Gel. Sco 


DANTEL DA LY AU Ag D0 554 = 4a a BT 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 1 
02/01/00 TO 02/29/00 RUN: 03/02/00 00:03:45 
SETTLEMENT DATE BASIS 
31 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
08/15/03 02/15/00. INTR: 5.750 A438: 75 

03/01/00 02/15/00 7.520 143275 
02/28/01 02/29/00 INTR 5.625 =562, 500.00 
03/01/00 02/29/00 5.680 562,500.00 
02/28/01 02/29/00 INTR 5.625 -140,625.00 
03/01/00 02/29/00 5.680 140, 625.00 
02/28/01 02/29/00 INTR 5.625 -703,125...00 
03/01/00 02/29/00 5.740 703,125.00 
02/28/01 02/29/00 INTR 5.625 -140, 625... 00 

03/01/00 02/29/00 6.060 140,625.00 
02/28/01 02/29/00 INTR 5.625 -140, 625.00 

03/01/00 02/29/00 6.060 140,625.00 
02/28/01 02/29/00 INTR 5.625 —14.05,625 00 

03/01/00 02/29/00 5:39:60 140, 625.00 
08'71:5701 02/15/00 INTR: 72.875 =2757 625.00 

03/01/00 02/15/00 8.565 2154 625.00 
08/31/01 02/29/00 INTR 6.500 =1627, 5010): 0.0 

03/01/00 02/29/00 6.780 162,500.00 
08/31/01 02/29/00 INTR 6.500 -162, 500.00 

03/01/00 02/29/00 6.780 162,500.00 
08/31/01 02/29/00 INTR 6.500 -162,500.00 

03/01/00 02/29/00 6.780 162,500.00 
08/31/01 02/29/00 INTR 6.500 =162, 5008.00 

03/01/00 02/29/00 TEA? 162,500.00 
08/15/00 02/15/00 INTR 6.000 -150,000.00 

03/01/00 02/15/00 6.035 150,000.00 
08/15/00 02/15/00 INTR 6.000 -150, 000.00 

03/01/00 02/15/00 65,035 150,000.00 
08/15/00 02/15/00 INTR 6.000 =150;, 000.00 

03/01/00 02/15/00 63035 150,000.00 
08/15/00 02/15/00 INTR 6.000 =15,0,, 0005 O10 

03/01/00 02/15/00 6.038 150,000.00 
08/15/00 02/15/00 INTR 6.000 =1507,000. 00 
03/01/00 02/15/00 6.038 150,000.00 
08/15/00 02/15/00 INTR 6.000 -150,000.00 

03/01/00 02/15/00 6.040 150,000.00 
08/15/00 02/15/00 INTR 6.000 -150,000.00 

03/01/00 02/15/00 6.040 150,000.00 
08/15/00 02/15/00 INTR 6.000 =1510; 0010= 00 

03/01/00 02/15/00 6.040 150,000.00 
08/15/00 02/15/00 INTR 6.000 -150,000.00 

03/01/00 02/15/00 ~ 6.040 150,000.00 
08/15/00 02/15/00 INTR 6.000 -150,000.00 

03/01/00 02/15/00 6.040 150,000.00 
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C1 tf ¥4/ C6 OU NeLT y¥ @ F SAN BRA NOC. TSO 


MR. DAN-IEL DUA Lit'¥ 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
02/01/00 TO 02/29/00 RUN: 03/02/00 00:03:45 
SETTLEMENT DATE BASIS 
' '31 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

37378 T NOTE (99.22) 19 02/15/04 02/15/00 INTR 4.750 ~356, 250.00 
02/15/00 03/01/00 02/15/00 4.825 356,250.00 

T NOTE (99.12) 19 02/15/04 02/15/00 INTR 4.750 -356,250.00 
02/15/00 03/01/00 02/15/00 4.892 356,250.00 

T NOTE (98.25) 19 02/15/04 02/15/00 INTR 4.750 -237,500.00 
: 02/15/00 03/01/00 02/15/00 5.033 237,500.00 

T NOTE (99.26) 19 08/31/01 02/29/00 INTR 5.500 -137,500.00 
02/29/00 03/01/00 02/29/00 5.613 “ 1:37 ,500:.00 

T NOTE (99.30) 19 08/31/01 02/29/00 INTR 5.500 -275,000.00 
02/29/00 03/01/00 02/29/00 5.550 275,000.00 

T NOTE (99.235) 19 08/31/01 02/29/00 INTR 5.500 -275,000.00 
02/29/00 03/01/00 02/29/00 5.647 275,000.00 

T NOTE (99.21) 19 08/31/01 02/29/00 INTR 5.500 -137,500.00 
02/29/00 03/01/00 02/29/00 5.688 137,500.00 

T NOTE (99.30) 19 08/31/01 02/29/00 INTR 5.500 -275,000.00 
02/29/00 03/01/00 02/23/00 5.545 275,000.00 

T NOTE (99.21) 19 08/31/01 02/29/00 INTR 5.500 -137,500.00 
02/29/00 03/01/00 02/29/00 5.688 137,500.00 

T NOTE (99.30) 19 08/31/01 02/29/00 INTR 5.500 -275,000.00 
eg 02/29/00 03/01/00 02/29/00 5.545 275,000.00 

T NOTE (99.21) 19 08/31/01 02/29/00 INTR 5.500 -137,500.00 
02/29/00 03/01/00 02/29/00 5.688 137,500.00 

T NOTE (99.21) 19 08/31/01 02/29/00 INTR 5.500 -137,500.00 
02/29/00 03/01/00 02/29/00 5.688 137,500.00 

T NOTE (99.30) 19 08/31/01 02/29/00 INTR 5.500 -275,000.00 
02/29/00 03/01/00 02/29/00 5.545 275,000.00 

37826 FHLB 19 40 02/01/00 02/01/00 MAT 5.505 -5,000,000.00 -4,892, 958.33 -107,041.67 
03/01/00 02/01/00 5.625 5,000,000.00 

37827 FMC 19 40 02/02/00 02/02/00 MAT 5.533 ~-6,000,000.00 -5,869,974.50 -130,025.50 
03/01/00 02/02/00 5.656 6,000, 000.00 

37857 FEDL HOME LOAN BK CONS 19 40 02/24/00 02/24/00 MAT 5.440 -10,000,000.00 -9,776,191.11 -223,808.89 
03/01/00 02/24/00 5.569 10,000, 000.00 

37870 FEDL HOME LOAN BK CONS 19 40 02/24/00 02/24/00 MAT 5.570 -10,000,000.00 -9,783,388.89 =916,/61 1-14 
03/01/00 02/24/00 5.693 10,000, 000.00 

37871 FEDL HOME LLN MTG CORP 19 40 02/04/00 02/04/00 MAT 5.560 -3,000,000.00 -2,944,400.00 -55,600.00 
03/01/00 02/04/00 5.665 3,000, 000.00 

37925 FEDL HOME LOAN BK CONS 15 40 02/01/00 02/01/00 MAT 5.480 -2,000,000.00 -1,973,208.89 -26,791.11 
03/01/00 02/01/00 5.554 : 2,000,000.00 

37926 FEDL HOME LOAN BK CONS 15 40 02/01/00 02/01/00 MaT 5.480 -4,000,000.00 -3,946, 417.78 -53,582.22 
03/01/00 02/01/00 5.554 4,000,000.00 

37939 FEDL HOME LLN MTG CORP 19 40 02/04/00 02/04/00 MAT 5.470 -25,000,000.00 -24, 669, 520.83 -330,479.17 
03/01/00 02/04/00 5.543 25,000, 000.00 

37955 FEDERAL NATL MTG ASSN D 19 40 02/11/00 02/11/00 MAT 5.530 -19,000,000.00 -18,748, 999.44 -251,000.56 
03/01/00 02/11/00 5.604 19,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


FEDL HOME LOAN BK 


DESCRIPTION/POOL# 
MEMO 


FEDERAL NATL MTG ASSN D 
FEDL HOME LOAN BK CONS 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
BNY B/A 

BNY B/A 

BK AMER B/A 

KITTY HAWK C/P 

KITTY HAWK C/P 

KITTY HAWK C/P 
FORRESTAL FD C/P 

CONS 
FEDL HOME LOAN BK CONS 
WELLS FARGO C/P 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
WELLS FARGO C/P 
FEDL HOME LOAN BK CONS 
BK AMER B/A 

BK AMER B/A 

BK AMER B/A 


BK AMER C/P 


MR 


BANK 
CASH 


1g 


19 


de) 


ig 


19 


19 


L.9 


19 


19 


19 


19 


1.9 


19 


9 


19 


1.9 


a9 


189 


159 


19. 


I) 


19 


BROK 
DATE 


40 


45 


40 


45 


40 


40 


40 


40 


40 


40 


40 


40 


40 


41 


40 


40 


41 


40 


40 


40 


40 


40 





BouR AON? ©. Ls 
i O65) 6) ALS 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-1,384,000.00 
-7,000,000.00 
=10, 202,000.00 
=15;,0007,000 700 
-4,000,000.00 
-2,000,000.00 
-5,600,000.00 
-6,000,000.00 
=87, 0007000 00 
-7,000,000.00 
=17;, 88'6; 000. 00 
-13,000,000.00 
-15, 000,000.00 
-50,000,000.00 
-20,000,000.00 
-12,000,000.00 
-41,000,000.00 
=), 7 del,.000.. 00 
-4,000,000.00 
-1,000,000.00 
-2,000,000.00 


-20,000,000.00 


Cw PY vs -O-Ur NT Y OF SAN 
DANIEL DALY 4 
DETAIL TRANSACTION REPORT - 

02/01/00 TO 02/29/00 
SETTLEMENT DATE BASIS 
31 FUNDS 

MATURITY TRADE/ TXN COUPON 

/ENTRY SETTLE TYP YLELD 
02/11/00 02/11/00 MAT 51930 
03/01/00 02/11/00 5.604 
02/04/00 02/04/00 MAT 5:90 
03/01/00 02/04/00 Soy 
02/04/00 02/04/00 MAT 5920 
03/01/00 02/04/00 D507 
02/11/00 02/11/00 MAT ood 
03/01/00 02/11/00 5.083 
05/10/00 02/25/00 SALE 5.570 
02/25/00 02/25/00 DatZ3 
05/10/00: 02/25/00 SALE 5.570 
02/25/00 02/25/00 Oo. 123 
02/22/00 02/22/00 MAT 5.600 
03/01/00 02/22/00 5.678 
02/11/00 02/11/00 MAT 53 980 
03/01/00 02/11/00 6.052 
02/11/00 02/11/00 MAT 3D 980 
03/01/00 02/11/00 6.1052 
02/11/00 02/11/00 MAT 5.980 
03/01/00 02/11/00 62 052 
02/01/00 02/01/00 MAT 6.000 
03/01/00 02/01/00 6.063 
02/04/00 02/04/00 MAT 53590 
03/01/00 02/04/00 5.641 
02/09/00 02/09/00 MAT 529 9:0 
03/01/00 02/09/00 5.645 
02/01/00 02/01/00 MAT 5.930 
03/01/00 02/01/00 94,983 
02/24/00 02/24/00 MAT De 612 
03/01/00 02/24/00 5.2679 
02/24/00 02/24/00 MAT 5. 612 
03/01/00 02/24/00 5. ONY. 
02/02/00 02/02/00 MAT 6.000 
03/01/00 02/02/00 . 6.054 
02/23/00 02/23/00 MAT 52.2790 
03/01/00 02/23/00 5.845 
02/11/00 02/11/00 MAT 5.820 
03/01/00 02/11/00 5.864 
02/01/00 02/01/00 MAT 5.820 
03/01/00 02/01/00 5.854 
02/18/00 02/18/00 MAT 5.820 
03/01/00 02/18/00 5.870 
02/04/00 02/04/00 MAT 5.660 
03/01/00 02/04/00 Dn OZ 


C0 


448 7 


BOOK VALUE 
PREM / (DISC) 


= 365; 716.59 
='6;,.91 6,431.67 
=10;, 079, 984.08 
-14,804,854.17 
#3458927 9326.22 
107, 067..78 
=1;946;466. Ti 
; 03,933.89 
=DpO297 S42 322 
=5;, 928, 240.00 
-7,904, 320.00 
='6;, 916, 280.00 
=17 7 TOU; 178200 
=12,7882, 920). 56 
=14;, 853; 262-50 
=49;, 555%. 2501.00 
=19; 763, 048.89 
=11, 857 7,829.33 
-40, 631,000.00 
=1,,7'60;7423% 55 
= 3% 9'1'0;, 29333 
= 994, 180.00 
1,982), 863. 33 


-19, 886,800.00 


PAGE: 3 

RUN: 03/02/00 00:03:45 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


13,293.41 
=$3,.568..33 
=122;,, 019: 92 
=1'957 £45:.83 
60,650.14 
=310), 3257016 
+767 657 = 18 
=91,760'..00 
=9'5:;, 68:0". 00 
='8:3% 7/20). 00 
=18'45, 82200 
=1417;, 079:.4:4 
=146,-°737 2-50 
-444,750.00 
=23:6;, 9541.51 
= 1423 e026" 
-369,000.00 
=16, 576.45 
=29;, 746. (67 
=97, 820.00 
=A VSO 6M, 


SNS) 200 00 


1,384,000.00 

7,000,000.00 

10, 202,000.00 
15,000,000.00 
2,983.33 

3; 9951; 000200 

1,291.67 

1, 975,500.00 

5, 600,000.00 

6,000,000.00 

8,000,000.00 

7,000,000.00 

17,886,000.00 
13,000,000.00 
15,000,000.00 
50,000,000.00 
20,000,000.00 
12,000,000.00 
41,000,000.00 
1, 777, 000.00 

4,000,000.00 

1,000,000.00 

2,000,000.00 


20,000, 000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION /POOL# 
MEMO 


BK AMER B/A 
BK AMER B/A 
BARCLAYS FD C/P 
FMC DISCOUNT NOTES 
KITTY HAWK C/P 
KITTY HAWK C/P 

BK AMER B/A 
ENTERPRISE FD C/P 
KITTY HAWK C/P 

BK AMER B/A 


7 


KITTY HAWK C/P 


“KITTY HAWK C/P 


QUINCY CAPITAL C/P 


BK AMER B/A 


QUINCY C/P 

BK AMER B/A 
BK AMER B/A 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 


MR 


BANK 
CASH 


19 


1:9 


19 


19 


19 


19 


1:9 


1-9 


19 


19 


4-9 


19 


19 


19 


139 


19 


19 


ag 


19 


19 


IL) 


9 


BROK 
DATE 


40 


40 


87 


87 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


Cry) COUN mY -ooF Ss ACN FRAN Cor 6 6-6 

DAWN T Bi DALY 415=+=5 54-448 7 

DETAIL TRANSACTION REPORT - FIXED INCOME 

02/01/00 TO 02/29/00 
SETTLEMENT DATE BASIS 
‘ '31 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
03/03/00 02/25/00 SALE 5.730. -5,000,000.00 -4,953,045.84 
02/25/00 02/25/00 5.784 46,954.16 
02/28/00 02/28/00 MAT 5.600 -3,000,000.00 -2,974,333.33 
03/01/00 02/28/00 5.648 

02/07/00 02/07/00 MAT 5.610 -10,000,000.00 -9,947,016.67 
03/01/00 02/07/00 5.640 

02/23/00 02/23/00 MAT | 5.560 =24,000,000.00 =23,818;°373.33 
03/01/00 02/23/00 5.602 

02/23/00 02/23/00 MAT 5.680 -11,000,000.00 -10, 930,577.78 
03/01/00 02/23/00 5.76 

02/23/00 02/23/00 MAT 5.680 -20,000,000,00 -19,873,777.78 
03/01/00 02/23/00 5.716 

02/25/00 02/25/00 MAT 5.600 -2,000,000.00 -1,;988,177.75 
03/01/00 02/25/00 5.633 

02/15/00 02/15/00 MAT 5.690 -20,000,000.00 -19, 911, 488.89 
03/01/00 02/15/00 5s LS 

02/15/00 02/15/00 MAT 5.690 -20,000,000.00 -19, 911,488.89 
03/01/00 02/15/00 5.715 

07/12/00 02/25/00 SALE 5.780 -20,000,000.00 -19, 438,055.56 
02/25/00 02/25/00 5.947 561,944.44 
02/15/00 02/15/00 MAT 5.690 -15,000,000.00 -14, 935,987.50 
03/01/00 02/15/00 5.714 

02/15/00 02/15/00 MAT 5.700 =4,000,000.00 =3,993,533.33 
03/01/00 02/15/00 5.724 

02/22/00 02/22/00 MAT 5.690 -50,096,000.00 -49,834,707.61 
03/01/00 02/22/00 5.720 

02/18/00 02/18/00 MAT 5.580 -4,000,000.00 -3,984,500.00 
03/01/00 02/18/00 5.602 

02/23/00 02/23/00 MAT 5.690 -9,000,000.00 -8, 957,325.00 
03/01/00 02/23/00 5.717 

02/18/00 02/18/00 MAT 5.580 -4,000,000.00 -3,985,120.00 
03/01/00 02/18/00 5.601 

02/22/00 02/22/00 MAT 5.580 -5,600,000.00 -5,575, 696.00 
03/01/00 02/22/00 5.604 ; 

02/18/00 02/18/00 MAT 5.640 -50,000,000.00 -50,000, 000.00 
03/01/00 02/18/00 5.640 

02/25/00 02/25/00 MAT 5.640 -50,000,000.00 -50,000, 000.00 
03/01/00 02/25/00 5.640 

02/28/00 02/28/00 MAT 5.640 -12,000,000.00 -12,000, 000.00 
03/01/00 02/28/00 5.640 

02/28/00 02/28/00 MAT 5.640 -8,000,000.00 -8,000,000.00 
03/01/00 02/28/00 5.640 

02/28/00 02/28/00 MAT 5.640 -3,000,000.00 -3,000,000.00 
03/01/00 02/28/00 5.640 


PAGE: 4 
RUN: 03/02/00 00:03:45 
(INTEREST) (GAIN) /LOSS- 
AMORT/ (ACCRET) SETTLEMENT 
-41, 383.33 48.61 
4,994,380.56 

-25, 666.67 
3,000,000.00 

-52,983.33 
10,000,000.00 

-181, 626.67 
24,000,000.00 

-69,422.22 
11,000,000.00 

=126, 222 22 
20,000, 000.00 

-11,822.25 
2,000,000.00 

-88,511.11 
20,000,000.00 

-88,511.11 
20,000,000.00 
-118,811.11 15, 333.33 
19,541,533.34 

-64,012.50 
15,000,000.00 

-16,466.67 
4,000,000.00 

-261,292.39 
50,096,000.00 

-15,500.00 
4,000,000.00 

-42,675.00 
9,000,000.00 

-14,880.00 
4,000,000.00 

-24,304.00 
5,600,000.00 

=172333533 
50,4972; 333-83 

-227,166.67 
50,227,166.67 

-58,280.00 
12,058, 280.00 

-38, 853.33 
8,038, 853.33 

-14,570.00 


3, 014,570.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER C/P 


BK AMER 


BK AMER 


BK AMER CD 


G/7P 


7 


INTL LEASE 


ABBOTT LABS C/P 


FORRESTAL FD C/P 


BK AMER C/P 

FEDL HOME LOAN BK CONS 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
ENTERPRISE FD C/P 
MERRILL LYNCH C/P 

BK AMER CD 

BK AMER CD 

UGECALIE ‘CP 


ENTERPRISE CP 


Col” Tey ¥/* © OSU Ney OF SAN 


MR 


BANK BROK 


CASH 


19 


19 


19 


nS) 


19 


19 


ale) 


19 


9 


1-9 


19 


139 


59 


1s 


tee) 


19 


Ne) 


NS 


19 


ALS) 


19 


19 


DATE 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


89 


87 


40 


40 


45 


40 


40 


40 


40 


PORTA IN Cel. SEO 





DANTEL DALY Al. DP" 5 5S 4k ee Ak BT 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5) 

02/01/00 TO 02/29/00 RUN: 03/02/00 00:03:45 

SETTLEMENT DATE BASIS 

31 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
02/28/00 02/28/00 MAT 5». 640" =3, 000,000.00 =3,000,000.00 =14,570.. 00 
03/01/00 02/28/00 5.640 ; 3, 014,570.00 
02/28/00 02/28/00 MAT 5.640: —7, 000,000.00 - -7, 000,000.00 = 337, 996..'6:/ 
03/01/00 02/28/00 9.640 1, 0337 996.267 
02/29/00 02/29/00 MAT 5: 600" —67 000, 000):00° =5,.9475 733233 =52', 206:.6:/ 
03/01/00 02/29/00 5.649 6,000,000.00 
04/11/00 02/03/00 PURC 5.880 10,000,000.00 10,000,000.00 
02/04/00 02/03/00 5.880 -10,000,000.00 
04/11/00 02/03/00 PURC 5.880 35,000,000.00 35,000,000.00 
02/04/00 02/03/00 5.880 -35,000,000.00 
05/17/00 02/04/00 PURC 5.900 45,000,000.00 44,240,375.00 
02/04/00 02/04/00 6.001 =759,625:. 00 -44,240,375.00 
04/03/00 02/04/00 PURC 5.870 6,000,000.00 6,000,000.00 
02/04/00 02/04/00 5%:8:7'0 -6,000,000.00 
04/03/00 02/04/00 PURC 5.870 5,000,000.00 5,000,000.00 
02/04/00 02/04/00 5<8:10 -5,000,000.00 
04/03/00 02/04/00 PURC 5.870 16,000,000.00 16,000,000.00 
02/04/00 02/04/00 5. 87:0 -16,000,000.00 
03/06/00 02/07/00 PURC 5.760 10,000,000.00 97, 955,200.00 
02/07/00 02/07/00 5.786 -44,800.00 =|9'7-9557; 200200 
03/08/00 02/07/00 PURC 5.720 10,000,000.00 97 992;5333% 33 
02/07/00 02/07/00 5 PAG =471., 666'. 67 =9 795273383338 
03/10/00 02/07/00 PURC 5.810 5,000,000.00 4974, LUECTS 
02/07/00 02/07/00 5.840 257/822 22 =4 974, 177.78 
05/09/00 02/08/00 PURC 5.880 15,000,000.00 14,779,500.00 
02/08/00 02/09/00 5) 9:68 =220,500.00 14 TS SO0R00 
03/17/00 02/15/00 PURC 5.660 6,000,000.00 Dp ITO pI SELST 
02/15/00 02/15/00 5.688 =2:9,.243'..33 = 57 9 Ola SOs") 
03/14/00 02/15/00 PURC 5.680 15,000,000.00 14, 933,733.33 
02/15/00 02/15/00 51 0S -66,266.67 =14,29335)733633~ 
03/10/00 02/15/00 PURC 5.690 14,000,000.00 13,946,893. 33 
02/15/00 02/15/00 Se 72 =5.37,. V0.6 316i) =1377, 94678938733 
03/01/00 02/15/00 PURC 5.810 1,400,000.00 L396, 610 283 
02/15/00 02/15/00 5.824 = 3), 309G0 7 =17°396, 60583 
04/18/00902/16/00“PURE™ 52870= 20,000, 000-00. 19; 797H8 iV a11 
02/16/00 02/16/00 58930 =202 7188589 =197. 797 7:8 ieee 
08/09/00 02/17/00 PURC 6.200 20,000,000.00 20,000,000.00 : 
02/17/00 02/17/00 6.200 -20,000,000.00 
08/23/00 02/17/00 PURC 6.200 30,000,000.00 30,000,000.00 
02/17/00 02/18/00 6.200 -30,000,000.00 
03/02/00 02/18/00 PURC 5.750 4,000,000.00 37991, 6094.44 
02/17/00 02/18/00 Bo EZ =8), 305.56 =3), 991, 694. 44 
03709/00202718700-PURG 5.770 4,000,000.00 SDT 7 WUT 3 13 
02/17/00 02/18/00 52789 2 FIZ 5 22 = 35 OOM liga ane 
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* ACTIVE TRANSACTIONS * ~~ 
INVSMT DESCRIPTION/POOL# BANK BROK 
NO. MEMO CASH DATE 
‘38124 QUINCY CAP CP 19 40 
38125 JP MORGAN CP 19 40 
38126 BK AMER CD 19 40 
38127 BK AMER CD 19 40 
38128 BK AMER CD 19 40 
38129 BK AMER CD 19 40 
38130 BK AMER CD 19 40 
38131 BK AMER CD 19 40 
38132 BK AMER CD 19 40 
38133 BK AMER CD _ 19 40 
38134 BK AMER CD 19 40 
38135 BK AMER CD 19 40 
38136 BK AMER CD 19 40 
38137 BK AMER CD 19 40 
38138 BK AMER CD 19 40 
38139 BK AMER CD 19 40 
38140 BK AMER CD 19 40 
38141 FEDERAL NATL MTG ASSN D 19 87 
38142 FEDL HOME LOAN BK CONS 19 87 
38143 FEDL HOME LLN MTG CORP 19 87 
38144 BK AMER CD 19 40 
38145 BK AMER CD 19 40 





CT Tey (FC 1O-ULNIIAY? “O78 SAN FRANCISCO 

DANIEL DA, ¥ 415-554-4487 
DETAI|, TRANSACTION REPORT - FIXED INCOME 

02/01/00 TO 02/29/00 

SETTLEMENT DATE BASIS 

' 31 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
03/23/10 02/18/00 PURC 5.800 2,000,000.00 1,989,044.44 
02/17/)0 02/18/00 5.832 -10,955.56 
03/31/0 02/18/00 PURC 5.750 8,000,000.00 7,946, 333.33 
02/17/10 02/18/00 5.789 -53, 666.67 
03/24/10 02/22/00 PURC 5.750 15,000,000.00 15,000,000.00 
02/22/00 02/22/00 5.750 
03/24/)0 02/22/00 PURC 5.750 13,000,000.00 13,000,000.00 
02/22/00 02/22/00 5.750 | 
03/24/00 02/22/00 PURC 5.750 6,000,000.00 6,000,000.00 
02/22/00 02/22/00 5.750 
03/24/10 02/22/00 PURC 5.750 4,000,000.00 4,000,000.00 
02/22/)0 02/22/00 5.750 
03/24/)0 02/22/00 PURC 5.750 2,000,000.00 2,000,000.00 
02/22/10 02/22/00 5.750 
03/27/00 02/22/00 PURG 5.750 25,000,000.00 25,000, 000.00 
02/22/10 02/22/00 5.750 
04/25/10 02/23/00 PURC 5.880 14,000,000.00 14,000,000.00 
02/23/10 02/23/00 5.880 
04/11/10 02/23/00 PURC 5.880 38,000,000.00 38,000,000.00 
02/23/)0 02/23/00 5.880 
04/25/)0 02/23/00 PURC 5.880 28,000,000.00 28,000,000.00 
02/23/10 02/23/00 5.880 
04/25/10 02/23/00 PURC 5.880 10,000,000.00 10,000,000.00 
02/23/50 02/23/00 5.880 
04/24/')0 02/23/00 PURC 5.880 39,000,000.00 39,000,000.00 
02/23/00 02/24/00 5.880 
04/24/10 02/23/00 PURC 5.880 3,000,000.00 3,000,000.00 
02/23/')0 02/24/00 5.880 
04/24/10 02/23/00 PURC 5.880 3,000,000.00 3,000, 000.00 
02/23/)0 02/24/00 5.880 
04/24/)0 02/23/00 PURC 5.880 2,000,000.00 2,000,000.00 
02/23/:)0 02/24/00 5.880 
04/24/10 02/23/00 PURC 5.880 3,000,000.00 3,000,000.00 
02/23/00 02/24/00 5.880 
05/25/00 02/25/00 PURC 5.825 2,000,000.00 1,970,875.00 
02/25/00 02/25/00 Secualal -29,125.00 
04/24/00 02/25/00 PURC 5.760 4,000,000.00 35, 962,240.00, 
02/25/00 02/25/00 5.815 -37,760.00 
04'/187'010) 02/25/00 PURG -5.770 15,000, 000,00 14,872,579. 17 
02/25/00 02/25/00 5.819 -127, 420.83 
06/20/10 02/25/00 PURC 6.050 40,000,000.00 40,000,000.00 
02/25/10 02/25/00 6.050 
07/07/00 02/25/00 PURC 6.170 35,000,000.00 35,000,000.00 
02/25/00 02/25/00 6.170 


03/02/00 


(INTEREST) 
AMORT / (ACCRET) 


PAGE: 6 
0070345 


(GAIN) /LOSS 
SETTLEMENT 


-1,989,044.44 
=7, 946,333.33 
-15,000,000.00 
-13,000,000.00 
-6, 000, 000.00 
-4,000,000.00 
-2,000,000.00 
-25,000,000.00 
-14,000,000.00 
-38,000,000.00 
-28,000,000.00 
-10,000, 000.00 
-39,000,000.00 
-3,000,000.00 
-3,000,000.00 
-2,000,000.00 
-3,000,000.00 
=1, 970,875.00 
=3), 962,240.00 
An Sis ha 


-40,000,000.00 


-35,000, 000.00 
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* ACTIVE TRANSACTIONS * 


INVSM' 
NO. 


DESCRIPTION/POOL# 
MEMO 


FORRESTAL FD CP 
FORRESTAL FD CP 
FEDL HOME LLN MTG CORP 
KITTY HAWK C/P 


BNY INT (19567.37) 


Cele ey y/ > CHORUSNaE, x. OLE SAN 


MR 
BANK BROK 
CASH DATE 

ae) 40 

19 40 

19 40 

19 40 

19 99 

99 


D ACN ak: U.* DLA wi Y 41 
DETAIL TRANSACTION REPORT - 
02/01/00 TO 02/29/0 
SETTLEMENT DATE BASIS 
31 FUNDS 
MATURITY TRADE/  TXN COUPON 
/ENTRY SETTLE TYP YIELD 
04/24/00 02/25/00 PURC 5.900 
02/25/00 02/25/00 5.958 
04/25/00 02/25/00 PURC 5.900 
02/25/00 02/25/00 5.959 
04/18/00 02/28/00 PURC 5.740 
02/28/00 02/28/00 5.786 
03/01/00 02/28/00 PURC 5.820 
02/28/00 02/28/00 5.822 
04/30/00 02/02/00 PURC 5.550 
02/29/00 02/02/00 5.550 
02/02/00 SALE 5.550 
02/29/00 02/02/00 5.550 


E.R vAwN CC <I 4s: 
Sis (Sig) Saga 

FIXED INCOME 

0 


PAR VALUE 
ORIGINAL FACE 


20,000,000.00 

5,000,000.00 
20,000,000.00 
24,000,000.00 


25,000,000.00 


-25,000,000.00 


Co 
4487 


BOOK VALUE 
PREM / 


19,8016, 6115 a62 
-193,388.88 
4, 950;,.8:3:3'. 33 
-49,166.67 
1:9',.8:40;555.56 
-159,444.44 
23,992,240.00 
=; 60). 00 
25,000,000.00 


-25,000,000.00 


(DISC) | 


PAGE: 7 

RUN: 03/02/00 00:03:45 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


=19,.806,,619"°.12 
=4,,9950;7,8:33.433 
=19;,:840,,,555)..56 
=2.3:, 99'2;.240),00 
-25,000,000.00 
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* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 5.896 
( 46) 
SALE Sead 
( 5) 
INTR 5.803 
( 35) 
MAT 5.727 


02/01/00 TO 02/29/00 
REPORT , GRAND TOTALS 





ASSETS 
ORIGINAL }'ACE PREMIUM/ AMORTIZATION/ 
PAR VALUE VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) 
676, 400,000.00 614, 257,515: 55 =2, 142,424 45 
-56,000,000.00 $55,230; 4995273 769,500.27 =29 Ae 2. 
= 1,266,393 <15 
-682545000.00 -677443075.18 =5;, 661,694.82 


PAGE: 8 
RUN: 03/02/00 00:03:45 


(GAIN) / 
LOSS SETTLEMENT 


=A 25.7 7D: Oa 


$197,567.37  5574'817298 1.27 
19), 256594 


678,002,845.18 


- 


ta 
f 
A 
“a 
aes 
> 
i 
« 
{ 
. 
rT 
4 
va 
! 
4 
etal | 
® i 
n/c i 
_ a 
£ oe 
- 
wy) i@ 
“< 
i 
h ; 7) 
‘ 4 heh 
i * 
? 
4 
i 
j ’ . 
4 
’ i ‘ 
os U h * 
«J 
- 







. a 
7 va 
‘es ae 
= 
j = { 
tel if : 
- ny fa 7 
: ’ 
, 
a“ * 
é 
-) 
in- ; 
i 
% t 
v* Lf 
« 
eS to 
cS 
mn 
1 
P 
' 
7 o ts ’ 
A \ 
in ; 
a Seal 
a ; 
“ ul 
rm 
dal 
me. 
Pr: 
‘ 
“ 
2 
4 
\ 
‘ 
le 
Vide 
Hi , 
ft = 
i 
» ar 
{ " i i '* 
~- : 
“7 
* s ap 
a i S iW : 
ie * 
‘ ‘ Poa 
- * 
iad wd Ps i » 
> he \ rs . ° : : Oe eA 
: nom ' , Fan 1 eye AY 
nae 7 ' fin = m : Lo , F 
; . i } 
een Na hi Ue 


CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





April 7, 2000 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past nine months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 116,420,170 Earned Interest Yield 
Total Net Earnings $ 110,251,768 Pooled Funds 5.763% 
Average Age of Portfolio 365 Days All Funds 5.638% 


Total cost of the securities on hand on March 31, 2000 was $2,457,959,447 with a market value of 
$2,449,876,780 plus fixed assets accrued earnings of $14,633,624. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
March 31, 2000. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of March 2000, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on March 31, 2000. 

4. Generai journal detailing purchases, sales, and interest activities during the month of March 


2000. 
— ATmALTOQ PP OT 
Very truly yours, DOCUMEN 1S DEF I .- 
AnAnt 

MAY - 4 2000 
Susan Leal 
“aad SAN FRANCISCO 

= > \ 

PUBLIC LIBRAR 

Enc. 


ce: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., E. Navas 
Transportation Authority — C. Clark 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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. CE YOO Nery OF “VS, FRANC I°S-Co 
MR DoANa BOG: © Dh LY 415-554-4487 
PORT EO TO. 1S TAT TST Tics PAGE: i) 
3/01/00 THROUGH 3/31/00 RUN: 04/03/00 09:39:47 
; ALL FUNDS ie 
-------- GOV'T SECURITIES --------  ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 
TOTAL INCOME RECEIVED IN THIS PERIOD:  -10,694,623.01 ss (si(ité‘<—CS C(t‘; ;O*‘~C‘ OO! N/A ‘10, 694,623.01 
TOTAL NET EARNINGS THIS PERIOD: ; 125.375, 572.07 .00 .00 N/A 127337575 71807 
AVERAGE DAILY PORTFOLIO BALANCE: 2,464, 040,292.10 .00 .00 N/A 2,464,040,292.10 
EARNED INCOME YIELD THIS PERIOD: er eee 5.914 7 .000 .000 N/A 5.914 
END OF PERIOD PORTFOLIO BALANCE: 2,457,959, 447.10 : .00 .00 N/A 2,457,959,447.10 
CURRENT AMORTIZED BOOK VALUE: 2,461,542, 604.66 .00 .00 N/A 2,461,542, 604.66. 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 5.924 .000 .000 N/A 5.924 
WEIGHTED AVERAGE DAYS TO MATURITY: 365 0 0 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 365 0 0 N/A N/A. 
NET PORTFOLIO YIELD, 365-DAY BASIS: | 5.914'! 
D0cur 
ENTS p ‘ 
SAN 5 92 : 7 
PUBLICANCISCo es 
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(Investment 
(Investment 
(Investment 
(Investment 
(Investment 


(Investment 


Type) 
Type) 
Type) 
Type) 
Type) 
Type) 


Type) 


Cel TY) 1CO WU Nae Y. 
MR. DANTEL 

INVESTMENT 

INVESTMENTS OUTSTANDING AS OF 

MAJOR SORT KEY IS ICC# 


12 TREASURY NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


BANKERS ACCEPTANCE-DOMESTIC 


COMMERCIAL PAPER DISC 


NEGOTIABLE C.D.'S 


RANCI 


ENTORY 


1... 65% (CG) 


3. 38% (C) 


12.43% (C) 


28: 15% (C) 
REPORT TOTALS 


San (© 
4 487 


99.275 


97568 2 


97. 0165 


98.623 


97.641 


99 1.89 


100.000 


RUN: 


PAR VALUE 
SHARES 


1,144,005,000.00 


13,500,000.00 
41,714,000.00 
84,310,000.00 
192,455,053. 64 
308,000,000.00 


692,000,000.00 


PAGE: 


04/04/00 00: 


BOOK VALUE 


LT, 135, 714),9'45520 


13,18 6, 9710 244 
40,489,525.43 
83,148 ,,.7.11)..73 
1877, 925% 997594 
3:05; 5037, 29 64:3'9 


692,000,000.00 
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(RPTMKT) 


INVEST DESCRIPTION 


NUMBER 


PURCHASE MATURITY DATE 


04/30/96 04/30/00 


A 34930 T NOTE(99.6) 


A 34940 T NOTE(98. 30) 


A 34967 T NOTE 














34446 T 


04/30/96 04/30/00 
(98.24) 
04/30/96 04/30/00 
NOTE (98. 28) 
07/20/95 06/30/00 


A 36841 T NOTE (99.26) 
06/30/98 06/30/00 
A 36842 T NOTE (99.26) 
06/30/98 06/30/00 
A 36843 T NOTE (99.26) 
06/30/98 06/30/00 
A 36844 T NOTE (99.26) 
06/30/98 06/30/00 
A 34710 T NOTE(99.26) 
01/31/96 07/31/00 
A 34711 T NOTE(99.28) 
01/31/96 07/31/00 
A 34712 T NOTE (99.24) 
01/31/96 07/31/00 
A 34713 T NOTE(99.275) 
01/31/96 07/31/00 
A 34714 T NOTE(99.275) 
01/31/96 07/31/00 
A 36034 T NOTE (99.30) 
08/15/97 08/15/00 
A 36035 T NOTE (99.30) 
08/15/97 08/15/00 
A 36036 T NOTE (99.30) 
08/15/97 08/15/00 
A 36037 T NOTE (99.30) 
08/15/97 08/15/00 
A 36038 T NOTE (99.30) 
08/15/97 08/15/00 
A 36039 T NOTE (99.30) 
08/15/97 08/15/00 
A 36040 T NOTE (99.30) 
08/15/97 08/15/00 
A 36041 T NOTE (99.30) 
08/15/97 08/15/00 
A 36042 T NOTE (99.30) 
08/15/97 08/15/00 
A NOTE (99.30) 
A NOTE (99.25) 


02/29/96 02/28/01 


M 





Fn a ce 


POS UOMO ON ae cas 


Cols Leyes ClOnUan. lacy OF SAN Ie 
Ro DANIEL DALY i= 
INVESTMENT INVENTORY WITH 


RVACN UGC? E25: C70 
Ors Airaid. An Be 7] 
KET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/00 
MAJOR SORT KEY IS ICC# 





CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 

4 
912827T69 19 100 6.7500 10,000,000.00 10,009,375.00 
71 000 6.9943 9,916,015.62 _100.0937500000 
912827T69 19 100 6.7500 10,000,000.00% 10,009,375.00 
40 000 7.0618 9,892, 968.74 100.0937500000 
912827T69 19 100 6.7500 10,000,000.00% 10,009,375.00 
_ 79,000 7.1198 9,873, 225.60 100.0937500000 
40 9530 5.8750 ~°5,000,000.00% 4,998,437.50 
40 000 6.1400  4,943,750.00 99.96875000000 


eOiZez7age. 19 100 7 5.3750 12,000, 000,007 “117995,,000. 00 





40 000 5.4948 11,973,120.00 . 99.87500000000 
912827498 19 100 5.3750 12,000,000.00% 11,985,000.00 
74 O00 5.4948 11,973,120.00 , 99.87500000000 

912827498 19 100 5.3750 12,000,000.0 11,985,000.00 
87 000 5.4948 11,973,120.00 + 99.87500000000 

912827498 19 9530 5.3750 12,000,000.0 11,985,000.00 
as 89 000 5.4948 11,973,120.00 99.87500000000 

40 100 6.1250 7,000,000.007 _ 7,002,187.50 

89 000 6.4200 6,917,110.00 _100.0312500000 

40 100 6.1250 7,000, 000.00” 77002) 187-50 

74 000 6.4100 6,921,850.00 .100.0312500000 

40 100 6.1250 7,000,000.00% 7,002,187.50 

71 000 6.4400 6,912,205.00 ,100.0312500000 

40 100 6.1250 7,000,000. 00% 7,002; 187250 

40 000 6.4200 6,920,138.12 ,-100.0312500000 

40 100 6.1250 7,000,000. 00/ 7,002,187.50 

cat 287 2000 2634200. 46; Sad 227A 00e Caz 500000 
9128273D2 19100 6.0000 5,000, 000.00 5,000,000.00 
87 000 6.0346 4,995,312.50 (100.0000000000 

9128273D2 19 100 6.0000 5,000,000.00% 5,000,000.00 
89 000 6.0346 4,995,312.50 100.0000000000 

9128273D2 199-100 -.62.0000 5,000, 000.007 5,000,000.00 
50 000 6.0346 4,995,312.50 100.0000000000 

9128273D2 19 100 6.0000 5,000,000.00° 5,000,000.00 
74 000 6.0375 4,994,921.85 100.0000000000 

9128273D2 19 100 6.0000 5,000,000.007 5,000,000.00 
40 000 6.0375 4,994,921.85 100.0000000000 

9128273D2 19 100 6.0000 5,000, 000.00” 5,000,000.00 
89 000 6.0404 4,994,531.25 100.0000000000 

9128273D2 19 100 6.0000 5,000, 000.00" 5,000,000.00 
50 000 6.0404 4,994,531.25 100.0000000000 

9128273D2 19 100 6.0000 5,000, 000.00° 5,000,000.00 
74 000 6.0404 4,994,531.25 100.0000000000 

9128273D2 19 100 6.0000 5,000,000.00°" 5,000,000.00 
87 000 6.0404 4,994,531.25 (100.0000000000 

9128273D2 19 100 6.0000 5,000,000.00“ 5,000,000.00 
ee 40 2000 2650404, S45 S94FSS1N25. SVOORDNONDNOODO 
912827X23 19 "100 5.16250 ~20)000;0005007 19,862, 500.00 
99 000 5.6800 19,952,624.60 99.31250000000 


RUN: 


04/04/00 


PAGE: °" 1 
00:03:37 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
2835 722.93 
SUNGARD 
283, 022.93 
SUNGARD 
2837722.53 
SUNGARD 
74,244.51 
SUNGARD 
163; 0217298 
SUNGARD 
163,021.98 
SUNGARD 
163,021.98 
SUNGARD 
163,021.35 98 
SUNGARD 

71 850.916 
SUNGARD 
11, 850.96 
SUNGARD 

7 850496 
SUNGARD 
71,850.96 
SUNGARD 
PL, 8502.96 
SUNGARD 
377922509 
SUNGARD 

37 POL209 
SUNGARD 
37, 9L2509 
SUNGARD 

37 912209 
SUNGARD 
377-922509 
SUNGARD 
377, QZ 09 
SUNGARD 
37% DUEZR09 
SUNGARD 
371, 9125109 
SUNGARD 
377 92509 
SUNGARD 
Si, QIQR0'9 
SUNGARD 
SF BZGe09 
SUNGARD 


UNREALIZED LOSS 
93, 359.38 
116,406.26 
136,149;.40 
54,687.50 
11,880.00 
£17 8:80:00 
11,880.00 
11,880.00 
85708 1.590 
807337 00 
89: 198)250 
82,049.38 
82,786.23 
4,687.50 
4,687.50 
4,687.50 

5 OW BRLS 
SP OWIBE ES 
SPAS SWS 
5,468.75 
Sy Scho S) 
5,468.75 


37 4168. 75 


=90, 124.60 
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1 Cle ay 3/7 4G202U8GN TAY ORE S AN ee eReAAN Gt 48: -C -O 
MeRo=. DAN Df EL DA LOY By =. 6: 29174) Hd dB 7 ‘ 
INVESTMENT INVENTORY WITH . cET VALUE PAGE: 2 
(RPTMKT) RUN: 04/04/00 00:03:37 
INVESTMENTS OUTSTANDING AS OF 03/31/00 
MAJOR SORT KEY IS ICC}# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
A 34807 T NOTE(99.25) 912827X23 19 9530 5.6250 5,000,000.00~ 4,965, 625.00 24,456.52 
02/29/96 02/28/01 40 000 5.6800 4,988,150.00 99.31250000000 SUNGARD -22,525.00 
* BR 34810 T NOTE(99.16) 912827X23. 19 100 5.6250 25,000,000.00~ 24,828,125.00 129,282.61 
02/29/96 02/28/01 ; 99 000 5.7400 24,875,512.15 99.31250000000 SUNGARD ~47, 387/15 
A 34828 T NOTE(98.5) 912827X23 19 100 5.6250 5,000,000.00~ 4,965, 625.00 24,456.52 58,593.75 
03/11/96 02/28/01 71 000 6.0600 4,907,031.25 (99.31250000000 SUNGARD 
A 34829 T NOTE(98.5) 912827X23. 19 100 5.6250 5,000,000.00~ 4,965, 625.00 24,456.52 58,593.75 
03/11/96 02/28/01 89 000 6.0600 4,907,031.25 (~99.31250000000 SUNGARD 
A 34830 T NOTE(98.19) 912827X23 19 100 5.6250 5,000,000.0 4,965, 625.00 24,456.52 35,937.50 
03/11/96 02/28/01 71 000 5.9600 4,929, 687.50 .99.31250000000 SUNGARD 
T NOTE ee eee eee eee eee “97 2827X64 19 100 6.2500 7,000,000.00% 6, 984,687.50 183,894.23 92,421.87 
04/24/97 04/30/01 40 000 6.6928 6,892,265.63 ,99.78125000000 SUNGARD 
A 35707 T NOTE 912827X64 19 100 6.2500 7,000, 000.00% 6,984, 687.50 183,894.23 93,515.62 
04/24/97 04/30/01 87 000 6.6974 6,891,171.88 (99.78125000000 SUNGARD 
A 35708 T NOTE 912827xX64 19 100 6.2500 7,000,000.00% 6,984, 687.50 183,894.23 92,421.91 
04/24/97 04/30/01 74 000 6.6928 6,892,265.59 (99.78125000000 SUNGARD 
A 35709 T NOTE 912827X64 19 100 6.2500 7,000,000. 00% 6,984, 687.50 183,894.23 94,609.37 
04/24/97 04/30/01 _..89 000 6.7019 — 6,890,078.13 9.78125000000 SUNGARD 
A 36757 T NOTE (100.2) ~"9128274E9 19 100 5.6250 30, 000,000.00 29,728, 125.00 639,766.48 
, 05/15/98 05/15/01 40 000 5.6135 20/008, 975,00,43, 09375000000 SUNGARD -281,250.00 
36761 T NOTE (100.2) 9128274E9 19 100 5.6250 30,000,000.00% 29,728,125.00 639,766.48 
05/15/98 05/15/01 __.__ 87.000. 5.6135. 30,009, 375,00. .99.09375000000 SUNGARD -281,250.00 
35069 T NOTE(99.215) 912827Y22 19 100 6.5000 10,000,000. "00~ 10, 0037125 .00 218,442.62 37,825.00 
eee 05/31/96 05/31/01 87 000 6.5826 9,965,300.00 100.0312500000 SUNGARD 
35070 T NOTE(99.215) ; 912827Y22 19 100 6.5000 10,000,000.00~ 10,003,125.00 218,442.62 37,825.00 
05/31/96 05/31/01 eee, 40,000 6.5826 9, 965,300.00 100.0312500000 SUNGARD 
A 37600 T NOTE (99.21) 9128275H1 ~ 19° “100 572500" ~""8, 000,000.00 ~7,885,000.00 141,147.54 
06/01/99 05/31/01 74 000 5.4338 7,972,500.00 98.56250000000 SUNGARD -87,500.00 
A 37601 T NOTE (99.21) 9128275H1 19 100 5.2500 8,000,000.00-* 7,885,000.00 144, did 354 
06/01/99 05/31/01 87 000 5.4338 7,972,500.00. 98.56250000000 SUNGARD -87,500.00 
A 37602 T NOTE (99.21) 9128275H1 19 9530 5.2500 8,000,000.00 7,885,000.00 141,147.54 
OG 702/99 OS/37 7/01. 3 40. 000 5.4338  _7,972,500.00 {98.56250000000 SUNGARD -87, 500.00 
A 35192 T NOTE (97.8) 912827B92. 19 100 7.8750 7,000,000.00/ 7,124,687.50 69, 663.46 317,796.87 
08/15/96 08/15/01 40 000 8.5648 6,806,890.63 101.7812500000 SUNGARD 
A 35213 T NOTE(98. 27) ~ 912827235 “19° "100° 6.5000 ~~ 5,000,000.007 4,995, 312.50 28,260.87 53,906.25 
09/03/96 08/31/01 89 000 6.7804 4,941,406.25 99.90625000000 SUNGARD 
A 35214 T NOTE(98.27) 912827239 19 100 6.5000 5,000,000.00 4,995,312.50 28,260.87 53,906.25 
09/03/96 08/31/01 74 000 6.7804 4,941,406.25 99.90625000000 SUNGARD 
A 35215 T NOTE(98. 27) 912827239 19 100 6.5000 5,000,000.00~ 4,995,312.50 28,260.87 53,906.25 
09/03/96 08/31/01 40 000 6.7804 4,941,406.25 99.90625000000 SUNGARD 
A 35254 T NOTE (97.11) 912827239 19 100 6.5000 5,000,000.00 4,995,312.50 28,260.87 130,135.86 
09/03/96 08/31/01 Tae) Si: S000. HiauSMG 5 V4NBiGS iG. 164/99, 90625000000 SUNGARD 
A 37786 T NOTE (99.26) 9128275P3 19 100 5.5000 5,000,000. 00 4,928,125.00 23,913.04 
08/31/99 08/31/01 40 000 5.6130 4,989, 453.13 -98.56250000000 SUNGARD -61, 328.13 
A 37787 T NOTE (99.30) 9128275P3 19 100 5.5000 10,000,000.0 9,856, 250.00 47,826.09 
08/31/99 08/31/01 40 000 5.5498 9,990,700.00 98.56250000000 SUNGARD -134, 450.00 
A 37788 T NOTE (99.235) 9128275P3 19 100 5.5000 10,000,000.00% 9,856, 250.00 47,826.09 
08/31/99 08/31/01 40 000 5.6465 9,972,656.25 98.56250000000 SUNGARD -116, 406.25 
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INVESTMENT INVENTORY WITH 1 


(RPTMKT ) 


MAJOR SORT KEY IS 





INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK 

A 37789 T NOTE (99.21) 9128275P3 19 
08/31/99 08/31/01 40 

A 37790 T NOTE (99.30) 9128275P3 19 

é 08/31/99 08/31/01 89 
A 37791 T NOTE (99.21) 9128275P3 19 
08/31/99 08/31/01 89 

A 37792 T NOTE (99.30) 9128275P3. 19 
08/31/99 08/31/01 74 

A 37793 T NOTE (99.21) 9128275P3. 19 
08/31/99 08/31/01 74 

A 37794 T NOTE (99.21) 9128275P3 19 
08/31/99 08/31/01 87 

A 37795 T NOTE (99.30) 9128275P3 19 
eee oss 3/99 08/31/01 87 
A 37994 T NOTE (99.23) “""9128272C5 "19" 
11/30/99 11/30/01 40 

A 37995 T NOTE (99.23) 9128272C5 19 
11/30/99 11/30/01 = os OS 

A 35462 T NOTE 9128272E1 +19 
TZU SU/OGRIOTSI OIE ee = dO 

A 35520 T NOTE (98.2) 91 98272C6. 19 

S 01/31/97 01/31/02 89 
A 35521 T NOTE(98.10) 9128272G6 19 
01/31/97 01/31/02 89 

A 35522 T NOTE(99.11) 9128272G6 19 
01/31/97 01/31/02 74 

A 35523 T NOTE(99.11) 9128272G6 19 
01/31/97 01/31/02 74 

A 35524 T NOTE(99.25) 912827266 19 
01/31/97) 01/31/02 87 

A 35525 T NOTE(99.16) 9128272G6 19 
01/31/97 01/31/02 74 

A 35526 T NOTE(99.16) 9128272G6 19 
01/31/97 01/31/02 . 89 

A 35527 T NOTE(99.16) 9128272G6 19 
01/31/97 01/31/02 89 

A 35528 T NOTE(99.16) 9128272G6 19 
Saas OT Ey 74 
A 38094 T NOTE (99.25) 9128275X6 19 
01/31/00 01/31/02 40 

A 38095 T NOTE (99.18) 9128275X6 19 
01/31/00 01/31/02 40 

A 38096 T NOTE (99.18) 9128275X6 19 
01/31/00 01/31/02 40 

A 38097 T NOTE (99.25) 9128275xX6 19 

5) 01/31/00 01/31/02 45 
A 38098 T NOTE (99.25) 9128275Xx6 19 
01/31/00 01/31/02 89 





SS —_——_ — 


FUND 
SAFE 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


100 | 


000 
9530 
000 
‘100 
000 
100 
000 


400 
000. 


100 
000 

il 
000 
100 
000 

1 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 

i) 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
5, 2000 
5.6885 
9.0000 
5:. 54/50 
5.5000 
5.6885 
5.5000 
5.5450 
5... 5000 
5.6885 
5.5000 
5.6885 
5.5000 
5.5450 


3. 8750 


6.0306 
5.8750 
6.0306 
6.1250. 
6,1864 
6.2500 
6.72104. 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6.4092 
6.2500 
6.3050 
622500 
623702 
6.2500 
623720 
6.2500 
6.3609 
6.2500 
673/022 
6.3750 
6.5061 
6.3750 
6.6164 
6.3750 
6.6164 
6.33/50 
6.5061 
6.3750 
6.5061 


INVESTMENTS OUTSTANDING AS OF 03/31/00 


We Re Ae NtCe Tse CaO 
Sa Dad! er Aaa oi 
SET VALUE 
ICC tH 
PAR/SHARES MARKET VALUE 


BOOK 


MARKET PRICE 
5,000,000.00~ 4,928,125.00 
4,982,421.88 .98.56250000000 

10,000,000.00~ 9,856, 250.00 
9,991,600.00 .98.56250000000 
5,000,000.00 4, 928,125.00 
4,982,421.88 98.56250000000 

10,000, 000.00 9,856, 250.00 
9,991,600.00 .98.56250000000 
5,000,000.00% 4,928,125.00 
4,982, 421.88 .98.56250000000 
5,000,000.00~ 4,928,125.00 
4,982,421.88 (38.56250000000 

10,000, 000.0 9,856, 250.00 
9,991, 600.00 .98.56250000000 

25: 000, 000-00<—24, 742, 187.50 

24,927,734.38 /98.96875000000 

25,000, 000.0 24,743',187.50 

24,927,734.38 98.96875000000 

10,000, 600.607 9,928,125.00 
9,976,562.50 .99.28125000000 

10,000,000.00% 9,946,875.00 


20,000,000. 007 197893) a7 50% 00 


197661; 368: 7'5 
37978, 750i: 010 


4,000,000.00<~ 
3,973,125.00 .99.46875000000 
5, 968, 125: 00 


6,000,000.00° 
5,959, 687.50 _99.46875000000 
4,973,437.50 


5,000, 000.00~ 
4,988,350.00 99.46875000000 
9,946,875.00 


10,000,000.00~ 
9,949,218.70 99.46875000000 
10,000,000.00~ 9,946,875.00 


97.9'4'87-437550 
10,000, 000.00 9,946,875.00 
9.46875000000 


97 99385125200 
9), 946,875: 00 


10,000, 000.00 
9,949,218.75 (89.46875000000 
8,000, 000.00 7,980,000.00 
7,980,625.00 (99.75000000000 
8,000, 000.00 7,980,000.00 
7,964,375.00 (99.75000000000 
8, 000,000.00 7,980,000.00 
7, 964,375.00 99. 75000000000 
8, 000,000.00 7,980, 000.00 
7,980, 625.00 75000000000 
we 980,000.00 


8,000,000.00 
7,980,625.00 99.75000000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
23: 913.104 
SUNGARD 
477), 826.09 
SUNGARD 
23791:3..04 
SUNGARD 
47,826.09 
SUNGARD 
23, 9135104 
SUNGARD 
23, 0132104 
SUNGARD 
47,826.09 
SUNGARD 
493,996.31 
SUNGARD 
4°9:37,09'6). dll 
SUNGARD 
154,807.69 
SUNGARD 
104, 739% 04 
SUNGARD 
2:0:9%,-4578% 02 
SUNGARD 
41,895.60 
SUNGARD 
62,843.41 
SUNGARD 
5273169, oil 
SUNGARD 
104, 739'..00 
SUNGARD 
O45 s/3:9% O01 
SUNGARD 
104; 739%. 0m: 
SUNGARD 
1.045, 73:9 Onl 
SUNGARD 
85, 467.03 
SUNGARD 
855.467.0383 
SUNGARD 
85,467.03 
SUNGARD 
85,467.03 
SUNGARD 
85,467.03 
SUNGARD 


PAGE: , “3 


04/04/00 00:03:37 
UNREALIZED GAIN 


UNREALIZED LOSS 


-54,296.88 
=13:5;,350%,00 
=54,296.88 
=135),:390;..00 
=54,,.2968'8 
=94),,.2916. 818 
-1357.350%,00 
-1857 5462.88 
-185,546)8'8 


=48 74.37 5/50 
139-612:.'50 


2324, 3815425 
5, 625...00 


8,437.50 


14s, S122 50 
=27 543% 70 
S17 91625 50 
-6,250.00 
2 Sac 5 


-625.00 
15,625.00 


15,625.00 


S13 575 010) 


-625.00 


ee 


383 12% fog 3h < = ere og 
$4 0G | osus- 343°5 “i ¢ see a hae oo 
“ afSERLECE ola. 160. & e200, b poo Seo"ogN. - pate’ es io 
— ‘i 0. Ee 2eae oaaTee- oe ‘We 4egs 2990000. 
pees see }. FOR. #° S208. Fo" OREOGO GON” 3° ade SAP Os 
i i50-" 9 ade' 43329 ae deeyeognase - a 
aay" GOO G00: G0.-- S*age"S29"000- _< FOSE Sze gs 
“33032 —- aes yo. BS? GRAIVUNONES SNC YUE 
=" rt __ 9 HERE Lok’ 459° 0) 
ee -, eS 
i. ae 43y'2a. ~~ PE Seeley 
















aisasi soo. i 





= eaeer 8 


asejjepe 86-8 


— 
Ac) 
* 
ad 
oe 
na 
a 
cy 


of 006 €° 4685 Ba" "169s 202 na Es i “esata 
= PRISE ae “he if = ere : : arte ; : 
2 St Gh Sones 





arwayes <7). Fee = 


pv 





= DIRASLIGN = t5 


+] 
iW 





7 
grneqasce. 
AA Bi oh 
t J 





. 
_ a. <r 7 ~ 
: altes seas 2. a2 . | 
t 7 ¢ i ; ae 5 = oa | 
‘ + k J ’ 
«, . © he ‘ oe " : 3 
"a K0¢ 4 = } ; ES ipe2 Ts 9 <4 ate “ , i - = 
} . wate 4 
A\. aT 32 i , 3 Bh ‘ é ; 
‘ ' = 
¥ il ‘ i: , 2 yr LS r & 38 Sys Pe 
** 4 Pe] “ ; : 
. 7 Se54 5 : t 
= 
4 tis ns 1 
/ oe > » 
2 to : ; ; | 
Pia) 4 ‘ 
L784 aa 
j 
# gf yt ' . ; 
+ t ‘ ; 
: “ 
: 2 _ 
; ry 
ee A RC? 
rite Ce 
‘ 5 


1 Cal yt Ye 6 OnU NT (¥ OPE SAN FRANCISCO 
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INVESTMENT INVENTORY WITH . KET VALUE PAGE: . 4 
(RPTMKT ) RUN: 04/04/00 00:03:37 
INVESTMENTS OUTSTANDING AS OF 03/31/00 
MAJOR SORT KEY IS ICC# 














INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
A 38099 T NOTE (99.18) j 9128275X6 19 100 6.3750 8,000,000.0 7,980,000.00 85,467.03 15,000.00 

01/31/00 01/31/02 89 000 6.6121 7, 965,000.00 49.75000000000 SUNGARD 

A 38100 T NOTE (99.25) 9128275X6 19 100 6.3750 8,000,000.00 7,980,000.00 85,467.03 
01/31/00 01/31/02 87 000 6.5019 Fy SUNGARD -1,250.00 
A 38101 T NOTE (99.18) 9128275X6 19 100 6.3750 8,000,000.0 7,980,000.00 85,467.03 15,000.00 

01/31/00 01/31/02 _ 87.000. 6.6121 ss 7, 965,000.00 +99.75000000000 SUNGARD 
A NOTE (99.16) 912827280 19 1 6.6250- 10,000,000.00/7 10,015, 625.00 278,468.41 69,025.00 

04/30/97 04/30/02 50 000 6.7526 9,946, 600.00 , 100.1562500000 SUNGARD 

A 36196 T NOTE (100.60) 9128273L4 919 100 5.7500 15,000,000.00% 14,737,500.00 362,534.34 
10/31/97 10/31/02 40 000 5.7064 15,028,125.00 , 98.25000000000 SUNGARD -290, 625.00 

A 36197 T NOTE(100.60) 9128273L4 19 15,000,000.00% 14,737,500.00 362,534.34 
10/31/97 10/31/02 89 15,026, 953.13 /98.25000000000 SUNGARD -289, 453.13 

36198 T NOTE(100. 60) 9128273L4 19 15,000,000.00% 14,737,500.00 362,534.34 
10/31/97 10/31/02 _.... 87 000 : _...15,026,953.13 98.25000000000 SUNGARD -289, 453.13 

A 36594 T 9128274B5 19 5005 5.5000 200,000.007 194,875.00 30,05 
03/31/98 03/31/03 89 199,010.00 _97.43750000000 SUNGARD -4,135.00 

A 36595 T NOTE (99.16) 9128274B5 19 8,650,000.00% 8,428, 343.75 1,299.86 
. 03/31/98 03/31/03 89 8,606,732.50 97.43750000000 SUNGARD -178,388.75 

A 36596 T 9128274B5 19 150,000.00~ 146,156.25 22.54 
03/31/98 03/31/03 89 149,257.50 97.43750000000 SUNGARD -3,101.25 

A 36597 T NOTE (99.16) 9128274B5 19 1,000,000.00“ 974,375.00 150.27 
03/31/98 03/31/03 89 995,500.00 97.43750000000 SUNGARD -21,125.00 

A 36598 T NOTE (99.16) 9128274B5 19 10,000,000.00“ 9,743,750.00 2,502.73 
03/31/98 03/31/03 87 9,950,500.00 97.43750000000 SUNGARD -206, 750.00 

A 36599 T NOTE (99.16) 9128274B5 19 10,000,000.00* 9,743,750.00 ie 502273 
03/31/98 03/31/03 74 9,950,500.00 97.43750000000 SUNGARD -206, 750.00 

A 36605 T 9128274B5 19 10,000,000.00~” 9,743,750.00 1,502.73 
03/31/98 03/31/03 40 9,927,343.75 (97.43750000000 SUNGARD -183,593.75 

A 36606 T 9128274B5 19 10,000,000.00~ 9,743,750.00 1502.73 
03/31/98 03/31/03 89 9,926,562.50 (97.43750000000 SUNGARD -182,812.50 

A 36607 T NOTE (99.9) 9128274B5 19 10,000,000.00% 9,743,750.00 1, 50278 
03/31/98 03/31/03 87 9,926,562.50 (97.43750000000 SUNGARD -182,812.50 

A 36608 T NOTE (99.8) 9128274B5 19 7,000,000.00~ 6,820, 625.00 1,051.90 
03/31/98 03/31/03 89 6,946,953.13 97.43750000000 SUNGARD =126, 320.13 

A 36609 T 9128274B5 19 7,000,000.00% 6,820, 625.00 TY, O51 91 
03/31/98 03/31/03 87 6,946,953.13 _97.43750000000 SUNGARD -126, 328.13 

A 36610 T 9128274B5 19 7,000,000.00% 6,820,625.00 1,051.91 
03/31/98 03/31/03 74 6,946,953.13 _97.43750000000 SUNGARD -126, 328.13 

A 36611 T NOTE (99.8) 9128274B5 19 7,000,000.00~ 6,820, 625.00 F050 <8 
03/31/98 03/31/03 40 6, 946,953.13 ~97.43750000000 SUNGARD ~126, 328.13 

A 36620 T 9128274B5 19 10,000,000.0 9,743,750.00 Pp 502a73 
03/31/98 03/31/03 89 9,939, 843.75 ,97.43750000000 SUNGARD -196,093.75 

A 36621 T NOTE (99.13) 9128274B5 19 10,000,000.00* 9,743,750.00 i502 73 
03/31/98 03/31/03 74 9,939,843.75 ,97.43750000000 SUNGARD -196,093.75 

A 36622 T NOTE (99.13) 9128274B5 19 10,000,000.007 | 9,743,750.00 1,502.78 
03/31/98 03/31/03 40 9,939,843.75 97. 43750000000 SUNGARD -196,093.75 

A 36623 T NOTE (99.13) 9128274B5 19 10,000,000.00% 9,743,750.00 1, 502eis 
03/31/98 03/31/03 87 9,939,843.75 97.43750000000 SUNGARD -196,093.75 
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INVEST DESCRIPTION CUSIP 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
A 36792 T NOTE (99.23) 9128274H2 19 100 
06/01/98 05/31/03 74 000 
A 36793 T NOTE (99.23) 9128274H2 19 100 
06/01/98 05/31/03 89 000 
A 36990 T NOTE (99.23) 19 100 
06/01/98 05/31/03 40 000 
A 36991 T NOTE (99.23) 19 100 
06/01/98 05/31/03 titi‘! 40 000 
A 33942 T NOTE (88.20) 40 2535 
09/27/94 08/15/03 SS 000 __ 
37126 NOTE (99.22) 9128274 19 9530 
11/16/98 11/15/03 50 000 
A 37129 T NOTE (98.25) 9128274U3 19 100 
11/16/98 11/15/03 74 OOO 
A 37130 T NOTE (98.25) 9128274U3 19 100 
11/16/98 11/15/03 89 000 
A 37138 T NOTE (99.8) 9128274U3 19 100 
11/16/98 11/15/03 89 000 
A 37141 T NOTE (99.8) 912827403 19 100 
11/16/98 11/15/03 40 000 
A 37142 T NOTE (99.8) 9128274U3 19 100 
11/16/98 11/15/03 74 #2000 
A 37143 T NOTE (98.26) 9128274U3 19 100 
11/16/98 11/15/03 40 000 
A 37144 T NOTE (98.26) 912827403 19 100 
11/16/98 LAPS /03 87 000 
A 37146 T NOTE (98.30) 9128274U3 19 100 
11/16/98 11/15/03 40 000 
A 37950 T NOTE (94.10) 9128274U3 19 100 
a ee ee E/N SOS ANY AS 08 ee i 40, 000 
A 37378 T NOTE (99.22) 9128275A6 19 100 
02/16/99 02/15/04 74 000 
A 37379 T NOTE (99.12) 9128275A6 19 #100 
-735, 937.50 
A 37383 T NOTE (98.25) 9128275A6 1:9" 0:0 
02/25/99 02/15/04 89 000 
A 37546 T NOTE (99.4) 9128275F5 19 100 
05/17/99 05/15/04 74 +000 
A 37547 T NOTE (99.4) 9128275F5 19 100 
) 05/17/99 05/15/04 87 000 
A 37949 T NOTE (99.17) 9128275F5 19 100 
11/15/99 05/15/04 45 000 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 45.76% (M) 
A 37961 FEDERAL NATL MTG ASSN DISC N 313588VS1 19 908 
‘ 11/18/99 04/17/00 40 000 
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KET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/00 
MAJOR SORT KEY IS ICC# 


ie 


BANK FUND CPN RATE 


YTM TR 


- 5000 


S) 
Sig 
Oi 
Dar 
S 
3 
Sx 
3) 


T3 
a 
4 
4. 
4 
4 
4. 
4. 
4. 
4. 
4. 
4. 
4. 
4 
4 
4. 
4, 
4. 
4 
4. 
Di, 


as, 
4. 
4 


4. 
ST, 


ae en ty ee 


ae 
5 
5 
5 
5 
5 


5 
5) 


5 
5) 


. 5000 
- 5634 


5634 
7500 


.2500 
.3250 


so2L7 
-2500 


.2500 
HoOZOZ 


»4943 


21500 


- 4560 
2500 
4579 
- 2500 
8824 
. 6007 
SIDES) 


-5100 
- 6404 


5634 
5000 
5634 


5000 


5200 


2500 


S217) 
2500 
4206 
2500 
4189 
2500 
4189 


2500 
5234 
2500 


2500 
8705 
7500 
8246 


7500 
0333 





2500 


534 43h.25: 8 
10,000, 000.007 
9,966, 600.00 
10,000, 000.00/ 
9,879, 687.50 
10,000, 000.007 
9,879, 687.50 
10,000, 000.00” 
9,924,218.75 
10,000, 000.00/ 
9,925,000.00 
10,000, 000.00” 
9, 925,000.00 
10,000, 000.00“ 
9,878,125.00 
10,000,000.00% 9, 
9,878, 906.25 
40,000,000.00% 37, 300,000.00 
39, 566,875.00 
25,000,000.00% 23,312,500.00 
.234574.218,75 
15,000, 000.00 
14,950, 781..25 
15,000, 000.0 


PAR/SHARES 
BOOK 
25,000,000.0 
24,931, 640.63 
25,000,000. 00% 24,320), 312.50 
24,931,640.63 
5,000,000.0 
4,986, 328.13//97.28125000000 
5,000,000.00 
4,986, 328.12 


‘or 


q> 4-4 


MARKET VALUE 
MARKET PRICE 
24 320), 31290 
97.28125000000 


97.28125000000 
4,864,062.50 


4,864,062.50 
97.28125000000 
4,903.13 

98 .06250000000 
9;, 325, 000.00 
93.25000000000 
9,325,000.00 
93.25000000000 
9:7-3:257/0.005.00 
93.25000000000 
9,325, 000.,.00 
93.25000000000 
9,.3'257,000'.00 
93.25000000000 
9,325, 000.00 
93.25000000000 
9,325,000.00 
93 .25000000000 
325,000.00 
93.25000000000 


93.25000000000 


3..25000000000 
14,170, 312.50 
4.46875000000 
1450710; 31125'50 


10,000,000.00~ 9,446,875.00 
21876; 562.50 
10,000, 000.00 
9,910, 937.50 96.00000000000 
10,000, 000.00 
9,900,115 6.25 
20, 000,000.00 
eee 


1144005000. 00 
1135714945.20 


94. 46875000000 
9, 600,000.00 


9,600,000.00 
6.00000000000 
19,200,000.00 
96.00000000000 
dali 2d s7/403.2L3 
98 .00109300000 


be ES Se 7 ee 


7 SS, T'S) 5 7 


SO 139 Tia Ta aas 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
462,090.16 
SUNGARD 
462,090.16 
SUNGARD 
927A 8203 
SUNGARD 
92,418.03 
SUNGARD 
36,33 
SUNGARD 
LOL; U265 331 
SUNGARD 
16d lio: 87 
SUNGARD 
LO1F 126.37 
SUNGARD 
Vel, L226. 37 
SUNGARD 
Lon L265 37 
SUNGARD 
P61, 12:6..347 
SUNGARD 
MEW, L2G. 37 
SUNGARD 
161,126.37 
SUNGARD 
644,505.49 
SUNGARD 
402,815.93 
SUNGARD 
90, 041.92) 
SUNGARD 
90)/044 . 27 


60,027.44) 
SUNGARD 
1:9 9),,03'8 7416 
SUNGARD 
199,038.46 
SUNGARD 
398,076.92 
SUNGARD 


TEVA SHO'S, 5 25) 
SUNGARD 


04/04/00 


PAGE: . 5 
00:::03:3:3:7 


UNREALIZED GAIN 
UNREALIZED LOSS 


—61 1, 328513 
=61 17328 -13 
+122), .2:69:168 
122) 2.6.0). 62 

4715. 818 
-641, 600.00 
=59451087)..50 
=55:4, 687 250 
—'59'93,, 28 al 
-600,000.00 
-600,000.00 


-553',125../00 


=598;,- 906.219 


= 27, 2616, 8100 


=2 615, 1B 1/5 


-780,468..75 


=BD OV OST 0 
=31.0),93i7_ 50 
=3110;, 156.25 


-306, 250.00 


2,648,116.58 
=17, 225,656.65 
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554-4487 
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MR. 


(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 03/31/00 
MAJOR SORT KEY IS ICC} 


RUN: 


04/04/00 
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PAGE:’. 6 
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INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
A 37962 FEDERAL NATL MTG ASSN DISC N 313588WSO 19 9901 5.5000 5,000,000.0 4,966,944.44 
12/18/99 05/11/00 ee epee ue 45,000 5.6511 4, 866,319.44 99.33888888889 
A 38141 FEDERAL NATL MTG ASSN DISC N 313588xG5. 19 906 5.8250 2,000,000.00/ 1,982,150.00 
02/25/00 05/25/00 87 000 5.9111 1,970,875.00 99.10750000000 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO .55%(M) 5.5534 13,500,000.00 13,432,050.00 
5.6848 13,186,970.41 99.49666700000 
| A 38142 FEDL HOME LOAN BK CONS DISC 313384VZ9 19 887 5.7600 4,000,000.00% 3,984,922.22 
02/25/00 04/24/00 87 000 5.8149 3,962,240.00 99.62305555556 
| A 37957 FEDL HOME LOAN BK CONS DISC 313384WRO™~~ 19°" 917~575100~ “17,714, 000.00.“ 17,599, 818.51 
11/17/99 05/10/00. ee cee AO, 000 55,6616, 17, 239,535.4¥% ,99.35541666667 
A 37874 FEDL HOME LOAN BK CONS DISC 3173384xM6. 19 9530 5.5500. 20,000,000.00% 19,804, 972.22 
10/12/99 05/30/00 40 000 5.7549 19,287,750.00 99.02486111111 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOA 1.69%(M) 5.5535 41,714,000.00 41,389,712.95 
5.7211 40,489,525.43 99.22259400000 
\ A 38161 FEDL HOME LLN MTG CORP DISC 313396VL4. 19 910 5.7400 iin ee 
03/09/00 04/11/00 no odie ty Og OOO 5277 04. 13, 986, 020,97 99. e86GeG56GG7 
A 38143 FEDL HOME LLN MTG CORP DISC 313396VT7 19 9530 5.7700  15,000,000.00~- 14, 958, 208.33 
02/25/00 04/18/00 87 000 5.8194 14,872,579.17//99.72138888889 
38149 FEDL HOME LLN MTG CORP DISC 313396VT7 19 910 5.7400 20,000,000.00° 19,944,277.78 
S 02/28/00 04/18/00, 40 (000 «5.7861. 19, 840,555.56 99.72138888889 
A 37705 EMC DISCOUNT NOTES 313396VV2 19 916 5.1730 17,000,000.00 16,947,063.89 
07/22/99 04/20/00 40 000 5.3842 16,333,114.08 99.68861111111 
A 38160 FEDL HOME LLN MTG CORP DISC 313396VV2 19 910 5.7400 4,250,000.00 4,236,765.97 
cee 03709700 04/20/00 a an eee es 2 872 000. 5.7787: ol, 221,539, 7 99 2688611011113 
A 38159 FEDL HOME LLN MTG CORP DISC 313396WA7 19 7622 5.7500 14,000,000.00 / 13, 944, 933.33 
03/09/00 04/25/00 87 000 5.7935  13,894,902.78 99.60666666667 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 3.43%(M) 5.6357 84,310,000.00 84,068,284.63 
5.7113 83,148,711.73 99.71330200000 
A 37895 BNY B/A 19 1 5.7200 1,000,000.00% 999,672.22 
HOALB/99 04/03/00 ee FO 000 5. 8769. + 973,306.67 « 99. 96799290009 
A 37898 BNY B/A 19° 100 -5.7000 9,000, 000.00 8, 986,725.00 
9x 04/10 A000 2 ee es Sh 10s, 000 5.8615. “38,152,050 ,.00, 99 85250000000 
) A 37905 BK AMER B/A 19 100 5.6400 hy LSB, 2307 Si 9 1, Bah, G95. 48 
10/25/99 04/0 A005 ees on 40F 000% 51/925." 6, 969),82 9) 1b, . 85250000000 
A 37906 BK AMER B/A 19) 100 526400  15,000;.000.00,7 14, 975, 416. 67 
) UO 25/992 04/10/00 5 e 40 000 5.7934 14,602,850.00 99.83611111111 
19° 100 5.6400 8, 196,815. ty 8, WS, 152.55 

| 10/25/99 04/17/00 40 000 5.7990 8,555, 640.29 


MVS SST PU Tabs 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


103,125.00 
SUNGARD =2, 900% 00 

117, 650500 
SUNGARD —37'5.. 00 
249,,0812:25 .00 
—4, 001.66 

23,040.00 
SUNGARD =351/271:8 

368,726.75 
SUNGARD =8, 443: 67 

9310,,.333:533 
SUNGARD = Si A 
922,100.08 .00 
=21,,, 9925, 516 

SL, Soh.14 
SUNGARD —54:6. 718 

86,550.00 
SUNGARD -920.84 

10523333 
SUNGARD oo oy ull ae 

620,472.61 
SUNGARD =6;, 922... 8.0 

US 75 89.2:69 
SUNGARD =398: 8:9 

91,430.55 
SUNGARD =15,-4:0,0500 
93.0;,,833'. 32 .00 
=11',.2605 42 

26,375). 95 
SUNGARD =10=0'0 

23.91, 12:5)./00 
SUNGARD -450.00 

118;,-Sisls 263: 
SUNGARD -=465:..28 

373,650.00 
SUNGARD = 0G Se 38 

219), 128 57/8 
SUNGARD =1,, O16. 52 
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Cele Tien/ Cc OPUaNe LY, O F SAN Fak: A NC 2S C)'0 
R. DANTEL DA LY Dee. 15) 4 ads 4 eB 
INVESTMENT INVENTORY WITH . KET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/00 
MAJOR SORT KEY IS ICC#H 


INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 

A 37908 BK AMER B/A 19 100 5.6400 5,000,000.00 a 4,986,069.44 
10/25/99 04/18/00 40 000 5.7999 4,862,133.34 (99.72138888889 

A 37910 BK AMER B/A : ET ee 19 O00” 5.6800 °6~—CT, C00, 000.007, 6, 973,613. 69 
10/27/99 04/24/00 40 000 5.7931 6,802,950.00 _99.62305555556 

A 38182 BK AMER B/A O_o ee GOO GH O2QO0 «25, 000, 000.007 24,899,375.00 
03/30/00 04/28/00 40 000 6.0493 24,878,763.89 ~99.55750000000 

A 38183 BK AMER B/A 19 6613 6.0200 5,000, 000.00 4,977,875.00 
0 _ 40 =—000 =—6.0493 4,975,752.78 ,99.55750000000 

A 37951 BK AMER B/A 19803 5.6000 15, 600,000.00” 14, 908,270.83 
05/08/00. re 40 000' 5.7567 14,591,666.67 99.38847222202 

A 37952 BK AMER B/A 19 1901 5.6000 4, 000, 000,007 3,974,216.67 
11/15/99 05/10/00 40 000 5.7586  _3,889,866.67 99.35541666667 

A 37975 BNY B/A “a tapGfo se Oo AO 6,500 1,500,000.00 / 1,490, 331.25 
11/19/99_05/10/00_ LO 000. 5. 7232 br 459,849.58 99. 35541666667 

A 37968 BK AMER B/A 19 100 5.5500 © 25,000,000.00~ 24,830,590.28 
11/18/99 05/12/00 40 000 5.7048 24,321,666.68 (99.32236111111 

“A 37976 BK AMER B/A 19 46155-5600 ~~ 3; 000,000.00” ~ 2.977, 687.50 
iB 11/19/99 05/16/00 40 000 5.7181 2,917,063.33 ,99.25625000000 
| 37977 BK AMER B/A 19 9701 5.5600 7,000,000.00% 6,947, 937.50 
11/19/99 05/16/00 S208} 40. 000. 5.7781 6,806,081, 19. 99. 25625000000 

A 37987 BNY B/A By) i 19 100 5.5800 22,000,000.00/ 21,836, 375.00 
11/23/99 05/16/00. tae _..70, 000. 5,7356._ 21,403,250.00 99.25625000000 

A 38013 BNY B/A i om 19 9902 5.6400 15,000,000.00 rane 873,562.50 
12/07/99 05/22/00 7 70 O00 5.7915 14, 607,550.00 99. 15708333333 

Sei (i .t—-..... £9 9902 5. 6400 10,000, 000,00 9,909,097.22 

05/26/00" SS 0 000 5.79.43 9,733,666.67 99.09097222222 

A 38039 BK AMER B/A 19 1~ 5.8000 ~ 7,000,000.00 rs 6,907, 833.33 
01/04/00 06/19/00 40 000 5.9604 6,811,661.11 © 98. 68333333333 

SUBTOTAL (Investment Type) 51 BANKERS ACCEPTAN 7.813 (M) 5.6819 192,455,053.64 191,366,077.33 
5.8179 187,915,997.94 99.43416600000 

A 38176 BK AMER C/P O660PODB6 19 910 6.0000 30,000,000. 0% 29,949, 833.33 
DL pe ee ca 0 000, O191 29,905, 000,00) 09. e827 77710970 

A 38119 MERRILL LYNCH C/P 59018JDJ0 19 100 5.8700 20,000,000.007 19,943,144.44 
02/16/00 04/18/00 45 000 5.9299 19,797,811.11 99.71572222222 

A 38184 ENTERPRISE C/P- 29371JDL9 19 100 6.0800 25,000,000. 00 / 24, 920,569.44 
03/30/00, 04720700... _.40, 000 6.1016 24,911,333.33/ 99.68227777778 

A 38146 FORRESTAL FD CP 34655NDQ06 19 100 . 5.9000 20,000, 600.0 19, 923,077.78 
02/25/00 04/24/00 _ eee 2 AO, 1000, Boo SiG 19,806, 611.12 ,99.61538888889 

A 38147 FORRESTAL FD CP 34655NDR4. 19 9530 5.9000 5,000,000.00 4,979, 933.33 
RDO OS OOZES. 0 ioe eens cae ene O. 000, co. 9586. 4, 960. 8s. a6 00. 50e6cu6GGG7, 

- A 38177 BK AMER C/P O€60PODR1 19 900 6.0000 30,000,000.00% 29,879, 600.00 
BBV 000425 00m eee Oe ee AO 000 ..6.0332....29, 835,000.00 99.59866666667 
A 38185 ENTERPRISE C/P 29371JDR6 19 910 6.0800 16,000,000.00/ 15,935, 786.67 
03/30/00 04/25/00 40 000 6.1068 15,925, 742.99 99. 598666666607 





RUN: 04/04/00 


124, 5495.99 
SUNGARD 
174,89 1:..39 
SUNGARD 
8,361.41 
SUNGARD 
V5, O12 22 
SUNGARD 
322,000.00 
SUNGARD 
85,866.66 
SUNGARD 
31, 099K 
SUNGARD 
5207312749 
SUNGARD 
62,086.67 
SUNGARD 
144,868.89 
SUNGARD 
443,300.00 
SUNGARD 
272,600.00 
SUNGARD 
180,166.66 
SUNGARD 
99,244.45 
SUNGARD 


45,000.00 
SUNGARD 
146,750.00 
SUNGARD 
8,444.44 
SUNGARD 
aa, 999199 
SUNGARD 
29,500.00 
SUNGARD 
45,000.00 
SUNGARD 
5,404.44 
SUNGARD 


PAGE::. ° 7 
002038337 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


-613.89 


= 12 Ovi 
2,250.00 


450.00 


=57 3957.84 
=1,5162'66 
—617.50 
-11, 338: 89 
= G2 
=3),°4.12:50 
OF L500 
=6, 58:7'550 
=A, 1316.1 


= 3) ON 2523 


2,700.00 
=53;, 214.25 


-166.67 

= pate. 67 
Mies (Oy 
=i, 9383538 
-400.00 


-400.00 
640.01 
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INVEST DESCRIPTION 
NUMBER 


INTL LEASE C/P 
03/30/00 04/28/00 





03/30/00 05/01/00 














03/10/00 


02/04/00 05/17/00 





SUBTOTAL (Investment Type) 


A 38059 BK AMER CD 
01/12/00 04/03/00 

A 38060 BK AMER CD 
01/12/00 04/03/00 

38061 BK AMER CD 
ge eS 0127.00 2.04 703700. 

A 38086 BK AMER CD 
01/26/00 04/03/00 





A 38107 BK AMER CD 
02/04/00 04/03/00 

A 38108 BK AMER CD 
02/04/00 04/03/00 

A 38109 BK AMER CD 
02/04/00 04/03/00 
- A 30158 HARRIS TRUST CD 


03/09/00 04/10/00 


A 38104 BR AMER CD — 
Ee 02/03/00 04/11/00 





A 38133 BK AMER CD 
02/23/00 04/11/00 | 
AMER CD 


A 38152 BK 
] 03/08/00 04/11/00 








A 38136 BK AMER CD 
02/24/00 04/24/00 
A 38137 BK AMER CD 


02/24/00 04/24/00 





ae 
05/01/00 
38162 MORGAN STAN C/P 
; 03/10/00 05/05/00 
BK AMER C/P 
05/09/00 
38163 MORGAN STAN C/P 





£03/00.04/11/00 


Cory 


MR. 


PURCHASE MATURITY DATE 


QUINCY: C/E... 








¥e/ CO UT Naty Ou SAN BR BaiN. Cy S53 G0 
DANTIEL DALY S=U5 5 4 = 4 94°87] 
INVESTMENT INVENTORY WITH KET VALUE 


INVESTMENTS OUTSTANDING AS OF 03/31/00 
MAJOR SORT KEY IS ICC# 





CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 

45974MDU9 19 923 6.0100 16,000,000. ae 15,927,760.00 
87 000 6.0392 15,922,537.78 99.54850000000 

~74838UE10 19 877 6.0700 9,000,000.00 8,954,850.00 
87 000 6.1029 (8,951,440.00 99.49833333333 

“61745AE13 — 19 100 6.0500 50,000,000. 00" 49,749,166.67 
eek. TA. 000 6.0827) 49,731, 111. 11. 99, 49833333333 
61745AE54 19 100 5.9500 20, 000, 000. {007 19; 886,288.89 
74 000 6.0056 19,814,888.89 9.43144444444 
“O660POER98 19 924 5.8800 15, 000, 000.00 14,904, 683.33 
40 000 5.9677 14,779,500.00 99.36455555556 

61745AEC9. 19 877 — 6.9500 7, 000, ‘000.00 6, 952,007.22 
ak 000 6.0126 6,927,112.50 “99.31438888889 

“O660POEFHO | ~ 100 5.9000 ° + (45,000,000.00 7 44, 653, 850.00 
ye 000 6.0013 44,240,375. 00° 99.2 23077777778 

81 COMMERCIAL PAPER 12.51% (M) 5.9802 308,000,000.00 306,560,551.10 
6.0288 305,503,296.39 99.53264600000 

06050EFY6 19 100 5.9000 eter eee 4,999,926.00 
40 000 5.9000 5,000,000.00 ~99.99852004553 

O6050EFY6 19 880 5.9000 2,000,000.0 1,999,970.40 
40 000 5.9000 2,000,000.00 ,99.99852004553 

06050EFY6 19 912 5.9000 3,000,000.0 2,999,955.60 
__..40 000. 5,9000,_ _3,000,000,00. 99..99852004553 
0605EGRO7 19 100 5.9100 20,000,000. 00 7419, 999,743.42 
40 000 5.9100 20,000,000.00 (99.99871709978 

aS O60S0EHDO 19° “S15 "58700 —* 6,000,000: 007 i “5,999,907.65 
40 000 5.8700 6,000,000.00 (99.99846088067 

06050EHDO 19 906 5.8700 5,000,000. 00% 4,999,923.04 
40 000 5.8700 5,000,000.00 9.99846088067 

06050EHDO 19 920 5.8700 16,000,000.00 15,999,753.74 
40 000 5.8700 16,000,000.00 99.99846088067 

41463MT88 19 100 5.8800 50,000,000. 00/749, 998,037.16 
40 000 5.8800 50,000,000.00 (99.99607432058 

O6050EHA6 ~19° 908 5.8800 ~ 10,000,000. 00% 9,999, 463.63 
40 000 5.8800 10,000,000.00 -99.99463633339 

06050EHA6 19 910 5.8800 35,000,000.00% 34, 998,122.72 
jereuemtie 40-000 5.8800 35,000,000,00 99, 99463633339 
06050EHVO 19 910 5.8800 38,000,000.00~ 37,998,188.97 
subene: - -40:5-000-25-28800 38,000,000.00 99.99523412632 
O6050EJD8 19 924 5.8100 20, 000, 000. D0 A119, 998,705.16 
eee 40 000) 5.8100 20, 000, 000.00) 95% 953852575008 
“O06050EHX6 19 100 5.8800 39, 000,000.00~ 38,995,978.80 
40 000 5.8800 39,000,000. 00/799. 98968924303 

06050EHX6 19 877 5.8800 3,000, 000.00 2,999, 690.68 
40 000 5.8800 3,000,000.00 99.98968924303 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
37 B42 ..22 
SUNGARD 

3, 035.00 
SUNGARD 
16,805.56 
SUNGARD 

V2, 722.22 
SUNGARD 
127,400.00 
SUNGARD 
25,492 «1:8 
SUNGARD 
420,375.00 
SUNGARD 


G57, 200 R 0:6 
SUNGARD 
267222822 
SUNGARD 
393-333533 
SUNGARD 
216,700.00 
SUNGARD 
Soioow00 
SUNGARD 
46,470.83 
SUNGARD 
148,706.67 
SUNGARD 
LET PESsr3s 
SUNGARD 
947 1338538 
SUNGARD 
331; S166R60 
SUNGARD 
23:04, BOSNaS 
SUNGARD 
77,466.67 
SUNGARD 
235,690.00 
SUNGARD 
18,130.00 
SUNGARD 


04/04/00 


PAGE: |. 8 
00:03:37 


UNREALIZED GAIN 
UNREALIZED LOSS 


=1,20:..00 
375.00 


1,250.00 


=, 322.22 
=2 2163164 

-558.06 
-6, 900.00 


3;,.056..'68 
=15/,033:62 


=1,,,962)..84 

=93'6 37 
=i) 807.28 
=1, 80703 
-1,294.84 
+4), 024.210 


=s09 32 
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NUMBER PURCHASE MATURITY DATE 
7 A 38138 BK AMER CD 
02/24/00 04/24/00 
A 38139 BK AMER CD 
02/24/00 04/24/00 
‘A 38140 BK AMER CD 
See rane OW AAW ALO OTERO: 2A: 7 AL0 | 0 RR RE ae Ter 
A 38132 BK AMER CD 
02/23/00 04/25/00 
A 38134 BK AMER CD 
02/23/00 04/25/00 
A 38135 BK AMER CD 
02/23/00 04/25/00 
A 38153 BK AMER CD 
03/08/00 04/25/00 
A 38154 BK AMER CD 
03/08/00 04/25/00 
A 38155 BK AMER CD 
03/08/00 04/25/00 
A 38156 BK AMER CD 
03/08/00 04/25/00 
A 38157 BK AMER CD 
03/08/00 04/25/00 
A 38165 BK AMER C.D. 
03/22/00 05/17/00 
A 38166 BK AMER C.D. 
03/22/00 05/17/00 
A 38167 BK AMER C.D. 
03/22/00 05/17/00 
A 38168 BK AMER C.D. 
03/22/00 05/17/00 
A 38169 BK AMER C.D. 














(RPTMKT) 


INVEST DESCRIPTION 


38170 BK 
38171 BK 


38172 BK 


38174 BK 


38175 BK 


A 
A 
A 
A 38173 BK 
A 
A 
A 





AMER C.D. 
03/22/00 
AMER C.D. 
03/22/00 
AMER C.D. 
03/22/00 
AMER C.D. 
03/22/00 


AMER C.D. 


03/22/00 


AMER C.D. 


05/23/00 


05/23/00 
05/23/00 
05/23/00 


05/23/00 





Cole Yor/— CLOnUr NST 2x OF S AN FRANC Iles C.0 
R 


: DANTE L D ALS ee OO ee 
INVESTMENT INVENTORY WITH. .KET VALUE 


4487 


INVESTMENTS OUTSTANDING AS OF 03/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 

06050EHX6 19 5622 5.8800 3,000,000.0 2,999; 690:..'68 
40 000 5.8800 3,000,000.00 (99.98968924303 

O06050EHX6 19 “905 | 5.8800 2,000,000.00~ 1 9997193 218 
40 000 5.8800 2,000,000.00 /99.98968924303 

06050EHX6 19 1901 5.8800 3,000,000.0 2,999,690.68 


40 000 5.8800 3,000,000.00 (99.98968924303 


06050EHW8 19 100 5.8800 14,000,000.00 13,998,487. 11 
40 000 5.8800 14,000,000.00 (99.98919363762 
06050EHW8 1 910 5.8800 28,000, 000.00~ 27,996, 97-4222 
40 000 5.8800 28,000,000.00 (99.98919363762 
O06050EHW8 19° 9530 5:8800 10,000, 000.00~ 97-993;,919 . 3:6 


40.000. 5.8800  10,000,000.00 7.99. 98919363762 


06050RJE6 19 910 5.8100 27,000, 000.007 26,996, 036.42 
40 000 5.8100 27,000, 000.00 99. 98532007838 

06050EJE6 19 876 5.8100 10,000,000.00 9,998,532.01 
40 000 5.8100: 10,000,000.00 , 99.98532007838 

O6050EJE6 19 1 5.8100 1,400, 000.00~ 1,399,794.48 
40 000 5.8100 1,400,000.00 _99.98532007838 

O6050EJE6 19 912 5.8100 5,600, 000.00~ 5,599,177.92 
40 000 5.8100 5,600,000.00 /99. 98532007838 

O6050EJE6 19 879 5.8100 6,000,000.0 5,999,119.20 
fae — 40 000 5.8100  6,000,000.00 .99.98532007838 
~~ 06050EJLO 19 892° 6.0400 8,000,000.007 8,000,320.64 
40 000 6.0400 8,000,000.00 100.0040079929 

06050EJLO 19 910 6.0400 12,000,000.00% 12,000, 480.96 
40 000 6.0400 12,000,000.00 100.0040079929 

06050EJLO 19 906 6.0400 4,000,000.00-" 4,000,160.32 
40 000 6.0400 4,000,000.00 100.0040079929 

06050EJLO 19 907 6.0400 6,000,000.00° 6,000,240.48 
40 000 6.0400 6,000,000.00 -100.0040079929 

O06050EJLO 19 919 6.0400 10,000,000.00 10,000,400.80 
40 000 6.0400 10,000,000.00 100.0040079929 

06050EJQ9 ~19 9901" 6.0300" 25, 000, 000.00% 25, 000, 775.12 
2207. 40%, 000: . 6.0300 - 4 25, 000; 000.00" 100.4003 1004 112 
O6050EJM8 19 907 6.0400 ~~ 3,000,000.00 3,000, 135.46 
40 000 6.0400 3,000,000.00 A00.0045151715 

06050EUM8 19 901 6.0400 11,000,000.0 11,000, 496.67 
40 000 6.0400 11,000,000.00 A00.0045151715 

06050EUM8 19 888 6.0400 10,000,000.00° 10,000,451.52 
40 000 6.0400 10,000,000.00 (_100.0045151715 

06050EJM8 19 903 6.0400 8,000, 000.00~ 8,000, 361.21 
40 000 6.0400 8,000,000.00 ,100.0045151715 

06050EJM8 19 914 6.0400 4,000,000.06~ 4,000,180. 61 
40 000 6.0400 4,000,000.00 100.0045151715 

06050EUM8 19 5622 6.0400 4,000,000.0 4,000,180.61 
ee 20 000) (60400) 4/0007 000400. 100. 004biod vals 
06050EJR7 1:9) Sal OOMNGHOSOOR: 25, 000,000.00 25, 000,837.84 


40 000 6.0300 25,000,000.00 100.0033513547 


RUN: 


04/04/00 


PAGE: 9 


0003237 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
18,1303.,00 
SUNGARD 
12,086.67 
SUNGARD 
L8,130.00 
SUNGARD 
86,893.33 
SUNGARD 
173,786.67 
SUNGARD 
62,066.67 
SUNGARD 
104,580.00 
SUNGARD 
38,-733..33 
SUNGARD 
5,422. 67 
SUNGARD 
21,690 67 
SUNGARD 
23,240.00 
SUNGARD 
13,422.22 
SUNGARD 
20), 133:.33 
SUNGARD 
Cay: 
SUNGARD 
10,066.67 
SUNGARD 
LO, 717 8 
SUNGARD 
3377, 5.007700 
SUNGARD 
5), 0383: 33 
SUNGARD 
18, 4551556 
SUNGARD 
Gals. 8 
SUNGARD 
13,422.22 
SUNGARD 
6, 7a A 
SUNGARD 
Cy eal 
SUNGARD 
33,500.00 
SUNGARD 


UNREALIZED LOSS 


=20:6.22 
-309'.. 3:2 
= 7 S27 89 
=3;025: 78 
-1,080.64 
=3;,9634-08 
=1, 467.99 
=Z20 35-92 
-822.08 


-880.80 
320.64 


480.96 
160.32 
240.48 
400.80 
TUS elo 
E35 2416 
496.67 
45152 
Ses al 
180.61 
180.61 


837.84 
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(RPTMKT) 
oF INVESTMENTS OUTSTANDING AS OF 03/31/00 
MAJOR SORT KEY IS ICC# 



























INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
38180 BK AMER C.D. 06050EJS5 19 923 6.0300 10,000,000.0 10,000, 378.96 
03/24/00 05/30/00 40 000 6.0300 10,000,000.00,/100.0037896040 

38181 BK AMER C.D. O6050EJS5 19 802 6.0300 15,000,000.00 £15,000,568.44 
03/24/00 05/30/00 & 40 000. 6.0300 _15,000,000.00 100.0037896040 

38144 BK AMER CD eee OGO5OEHY4 19 100 6.0500 40,000, 600.00 39, 994;161.27 

0) en Se Ce Oh 000). Gi 0500 40, 000),000 200) 99 985405184.44 

: AMER CD O6050EHZ1 19 100 6.1700 35,000,000.00 //34,998, 417.12 
2. 02/25/00 07/07/00 2140. 000» 6.1700... .85,. 000, 000.00. .99547748413 
,,A 38043 BK AMER CD O6050EFNO 19 892 6.0500  25,000,000.00~ 24, 986,040.65 
ee 01/06/00 07/18/00 _ 40 000..6,.0500.... 25,000, 000.00_..99. 94416261764 
O6050EHP3 19 1 6.2000 20,000,000.00~ 19, 993, 865.08 

wse eee, £410),£2000-.65.2000 232207, 000.000 00:799:...96932541390 

O6050EFQ3. 19 100 6.1100 4,692, 000.00” 4,688,180.98 

01/07/00 08/15/00 40 000 6.1100 4,692,000.00 99.91860578789 

38048 BK AMER CD O6050EFOQ3 19 467 6.1100 93,000.00 92,924.30 
01/07/00 08/15/00 410; » 000 ©6517 100 93,000.00 99.91860578789 

38049 BK AMER CD 06050EFQ3 19 471 6.1100 175,000.00” 174,857.56 
01/07/00 08/15/00 40 000 6.1100 175,000.00 ~49.91860578789 

3A 38050 BK AMER CD O6050EFQ3 19 473 6.1100 40,000.00 39,967.44 
Zs Saas OU/OT £00 808795 100 oo wet Bee ee ne OL, (000, 6 6 1100) aie 24 0, 000 100.8599 01860578789 
fA 38051 BK AMER CD O6050EFS9 19 910 6.1200 8,000,000.00 7,993,907.70 
Leif: 01/11/00 08/15/00 40 000 6.1200 8,000,000.00 (99.92384626405 
38052 BK AMER CD O6050EFS9 19 100 6.1200 12,000,000.0 11,990,861.55 

: 01/11/00 08/15/00 —_.__40 000 6.1200 _12,000,000.00  99.92384626405 
-A 38121 BK AMER CD O6050EHOQ1l 19 910 6.2000 30,000,000.00,~ 29, 989, 964.95 
ts 02/18/00 08/23/00 40 000 6.2000 30,000,000.00 99.96654982550 

°" SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.' 28.24% (M) 5.9708 692,000,000.00 691,922,701.07 
5.9708 692,000,000.00 99.98883000000 
GRAND TOTAL 5.7584  2475984053.64 2449876780.21 

5.8720  2457959447.10 98.94558000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
13,400.00 
SUNGARD 
20,100.00 
SUNGARD 
242,000.00 
SUNGARD 
21:5:,,95.0).00 
SUNGARD 
361,319.44 
SUNGARD 
T5157 999%. 06 
SUNGARD 
67,688.62 
SUNGARD 

I, 341 65 
SUNGARD 

27 24s. 62 
SUNGARD 
Se) 0.6 
SUNGARD 
110,160.00 
SUNGARD 
165,240.00 
SUNGARD 
222, N66 67 
SUNGARD 


4,,120;,032.79 


25,425, 493 388 


04/04/00 


PAGE:. °° 10 
00:03:37 


UNREALIZED GAIN 
UNREALIZED LOSS 


568.44 


= 58:3 Brag 3 
—LAD8 2288 
=13;95 935 
16), 3 4292 
= 371819202 
= tee O) 
-142.44 

= 320 6 

= 6110925230 
=9 AB 8e45 
= 10) 03:5:30'5 


5,969.64 
= 8372685 087 


2,659,842.90 
=177, 414; 346.73 
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(SIRPT) 


INVSMT 


fee = ee ee se oo oc a oo oo 


NO. 


DESCRIPTION 
NOTE (99.6) 
NOTE (98.30) 
NOTE (98.24) 
NOTE (98.28) 
NOTE (99.26) 
NOTE (99.26) 
NOTE (99.26) 
NOTE (99.26) 


ee a eB a a a i a a i ee ee le a 


NOTE (99.26): 
NOTE (99.28) 


NOTE (99.24) 
NOTE (99.275) 
NOTE (99.275) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.25) 
NOTE (99.25) 
NOTE (99.16) 
NOTE (98.5) 
NOTE (98.5) 
NOTE (98.19) 
NOTE 

NOTE 

NOTE 

NOTE 

NOTE (100.2) 
NOTE (100.2) 


NOTE (99.215) 
NOTE (99.215) 
NOTE (99.21) 
NOTE (99.21) 
NOTE (99521) 
NOTE (97.8) 
NOTE (98.27) 
NOTE (98.27) 
NOTE (98.27) 
NOTE (97.11) 
NOTE (99.26) 
NOTE (99.30) 


Cela. 


MR. 


912827T69 
912827T69 
912827T69 


9128274J8 
912827438 
912827498 
912827438 


9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
912827X23 
912827X23 
912827X23 
912827X23 
912827X23 
912827X23 
912827X64 
912827X64 
912827X64 
912827X64 
9128274E9 
9128274E9 
912827Y22 
912827Y22 
9128275H1 
9128275H1 
9128275H1 
912827B92 
912827239 
912827239 
912827239 
912827239 
SI2S27 523 
B22 753 


{/~C°O'UNN TY 


DANIEL 
INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 


OF 
DALY 


SAN 


ik 


MAJOR SORT KEY IS 


MATURITY PURCHASE SAF/ 


(TICKER) 
04/30/00 
04/30/00 
04/30/00 
06/30/00 
06/30/00 
06/30/00 
06/30/00 
06/30/00 
07/31/00 
07/31/00 
07/31/00 
07/31/00 
07/31/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
02/28/01 
02/28/01 
02/28/01 
02/28/01 
02/28/01 
02/28/01 
04/30/01 
04/30/01 
04/30/01 
04/30/01 
05/15/01 
05/15/01 
05/31/01 
05/31/01 
05/31/01 
05/31/01 
05/31/01 
08/15/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 


DATE 
04/30/96 
04/30/96 
04/30/96 
07/20/95 
06/30/98 
06/30/98 
06/30/98 
06/30/98 
01/31/96 
01/31/96 
01/31/96 
01/31/96 
01/31/96 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
02/29/96 
02/29/96 
02/29/96 
03/11/96 
03/11/96 
03/11/96 
04/24/97 
04/24/97 
04/24/97 
04/24/97 
05/15/98 
05/15/98 
05/31/96 
05/31796 
06/01/99 
06/01/99 
06/01/99 
08/15/96 
09/03/96 
09/03/96 
09/03/96 
09/03/96 
08/31/99 
08/31/99 


PURP 


FRANC 
415 5104 
ENTORY 
3/31/00 
Icc# 

CUPN TRDNG 
RATE YIELD 
6. 790" 6.994 
6.750 7.062 
CrT D0 wi el20 
5.875 6.140 
5.375: 5.495 
52.3719, 5,495 
S379 5,495 
D2 37S. 252-499 
6.125 6.420 
6.125 62-410 
6.125 6.440 
Or125- 62.420 
6.125" 6.420 
6-000 “6.035 
6.000 6.035 
6.000 6.035 
6.000 6.038 
6.000 6.038 
6.000 6.040 
6.000 6.040 
6.000 6.040 
6.000 6.040 
6.000 6.040 
5.625. 5-680 
5: 625 ~ 5.680 
5.625 5.740 
5~625 ~ 16.060 
5.625 6.060 
5.625. 52960 
6.250 6.693 
6.250 6,697 
6.250 6.693 
65.250. (624/102 
D625, 5.614 
Da16Z5) doe ould 
6.500 6.583 
6-500 +6:583 
I2290)) oedisd 
DE Z200 o24i34 
52250 ~5e4'34 
12:87 5 = 82065 
6.500 6.780 
6.500 6.780 
6.500 6.1780 
62500 Se L52 
SEOUL 5s 618 
SVOVOL Se 550 


s € 0 


99.160 
98.930 
98 132 
98.875 
997716 
9:9). 6 
99°37 76 
99). 1-76 
98.816 
98.884 
98.746 
918.859 
98.849 
99.906 
99.906 
99.906 
99.898 
99:..8:98 
99:..8.9:1 
99.891 
99891 
99°89 
99-891 
9'9:. 763 
99°. 7163 
99°.502 
98.141 
98.141 
98%.594 
98.461 
98.445 
98.461 
98.430 
LOO034 
100.031 
IOrGoS 
B9s1653 
99.656 
99% 6a 6 
995,696 
SW 274 
98.828 
98.828 
98.828 
97.304 
995189 
99% 907 


448 7 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
10,000,000.00 
10,000,000.00 
5,000,000.00 
12,000,000.00 
12,000,000.00 
12,000,000.00 
12,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
20,000,000.00 
5,000,000.00 
25,000,000.00 
5,000,000.00 
5,000, 000.00 
5,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
30,000,000.00 
30,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
7,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 


10,000,000.00 


PAGE: . 
04/04/00 00: 
BOOK VALUE 


95-9 oR ONS 7.'62 
9,892,968.74 
9735135 220800 
47,9437,750.00 
1d 9737 U20:200 
VA 973,120.00 
its 973% 1:20:00 
LA, 973% U2020'0 
6,7 917417000 
6,921,850.00 


67 912, 205% 00 


6, 920,138.12 
6, 919; 400.27 
47.9997, 3122.50 
4; 999% SNIZ 50 
4,999, 32450 
4,994, 9214.85 
4, 9945, 921 285 
4,994, S312 25 
47,994, 531,25 
4 O94 oS eZ 9 
4994, 5381525 
4 9945 530.25 
19, 9527624260 
4,988,150.00 
24,8794 012005 
4, 907,032.25 
4,907, 0315.25 
47,929; 687% 50 
6,892,265: 63 
6, 891; 174. 88 
6,892, 265259 
6,890,0735438 
3070097375200 
30,009, 375.00 
9, 965, 300/500 
9,965, 300.00 
1, 972, 500200 
1 SV 27. 50000 
7, 972, SO000 
6,806, 890.63 
4), 941), 406425 
4,941,406.25 
4,941,406.25 
4,865,176.64 
4,989), 45313 
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(SIRPT) 


INVSMT 
NO. 


A 37788 
A 37789 
A 37790 
A 37791 
A 37792 
A 37793 
A 37794 
A 37795 
A 37994 
A 37995 
A 35462 
A 35520 
A 35521 
A 35522 
A 35523 
A 35524 
A 35525 
A 35526 
A 35527 
A 35528 
A 38094 
A 38095 
A 38096 
A 38097 
A 38098 
A 38099 
A 38100 
A 38101 
A 35724 
A 36196 
A 36197 
A 36198 
A 36594 
A 36595 
A 36596 
A 36597 
A 36598 
A 36599 
A 36605 
A 36606 
A 36607 
“A 36608 
A 36609 
A 36610 
A 36611 
A 36620 
A 36621 


DESCRIPTION 
NOTE (99.235) 
NOTE (99.21) 
NOTE (99.30) 
NOTE (99.21) 
NOTE (99.30) 
NOTE (99.21) 
NOTE (99.21) 
NOTE (99.30) 
NOTE (99.23) 
NOTE (99.23) 
NOTE 
NOTE (98.2) 


a a a a a a a a i i | 


NOTE (98.10) 
NOTE (99.11) 


NOTE (99.11) 
NOTE (99.25) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.16) 
NOTE (100.60) 


NOTE (100.60) 
NOTE (100. 60) 


NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.9) 
NOTE (99.9) 
NOTE (99.9) 
NOTE (99.8) 
NOTE (99.8) 
NOTE (99.8) 
NOTE (99.8) 
NOTE (99.13) 
NOTE (99.13) 


Crile 
MR. 


9128275P3 
9128275P3 
9128275P3 
9128275PR3 
9128275P3 
GL28 2753 
9128275P3 
9128275P3 
G1 28272E5 
OV28272C5 
9128272E1 
9128272G6 
9128272G6 
912827266 
9128272G6 
912827266 
912827266 
912827266 
912827266 
9128272G6 
9128275xX6 
9128275XxX6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
9128275xX6 
9128272S0 
9128273L4 
9128273L4 
9128273L4 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 


een 


OLUSNFL 


DANIEL 
INVESTMENT 
INVESTMENTS OUTSTANDING AS 


FUND 
NO. 


MAJOR SORT 


OF 
DALY 


SAN 


ate} 


KEY IS 


MATURITY PURCHASE SAF/ 


(TICKER) 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
11/30/01 
11/30/01 
12/31/01 
01/31/02 
OL/3L/02 
01/31/02 
01/31/02 
O1/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
04/30/02 
10/31/02 
10/31/02 
10/31/02 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03731/03 
03:/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 


DATE 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
11/30/99 
11/30799 
12/31/96 
01/31/97 
01/31/97 
01/31/97 
OL 7/31/99 
01/31/97 
01/31/97 
01/31/97 
01/31/97 
01/317 97 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
04/30/97 
10/31/97 
10/31/97 
10/31/97 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 


PURP 


FRANC 
1 Le -5 og es | 
ENTORY 
OF 3/31/00 
ICCH 
CUPN TRDNG 
RATE YIELD 
5.900) 5.647 
5.500 5.688 
92 000° “S./5i45 
5.500 5.688 
5.500 5.545 
5.500 5.688 
5.500 5.688 
D500) §:..54'5 
5.875 6.031 
S819 “62031 
6.125 6.186 
6.250. °6257:1.0 
6.250" 6.654 
6:250 6.409 
6.250 6.409 
6.250 6.305 
6.250 6.370 
6.250: 6.372 
6.1250: 6, 361 
62.2501) 76.340 
6.375 6.506 
6.375 6.616 
6.375 6.616 
6.375: “6.506 
6. 375: 6.5016 
Ge3TS “6r602 
6.375. 6.502 
6.375 6.612 
6.1625 “62.793 
39.750 5.706 
5.750) “5.5708 
5. 750° - 5.708 
52000) “Sols 
5.900) “5. 616 
5.800 S$. 615 
52500 5.604 
5:500 SixGik5 
SOOO =SiGak5 
000: 25'.,669 
S000) 5674 
90005 25674 
S005 /60/6 
5 900— 5 .60/6 
5.900 S66 
DE OU0 (S676 
5.500 5.640 
5.500 5.640 


BOOK 
PRICE 
BS eva feat 
99.648 
99.916 
99.648 
99%. 916 
99.648 
99.648 
99.916 
99.711 
99 57 11. 
99.766 
98 078 
98 5307 
99.328 
99.2328 
GO HOT 
99.492 
99.484 
99), 931 
99.492 
99: 758 
99°95 9 
99\..59'5 
hts ee es) 
99.7158 
398563 
99.766 
99: 5163 
99.466 
100.188 
100.180 
100.180 
993505 
99: -:510.0 
99°. 50'5 
OO 90.0 
99509 
G9 E505 
G9. 2573 
99.266 
99.266 
995 24:2 
SORZ AZ 
99.2412 
99.242 
99.398 
99..3:98 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
4,000,000.00 
6,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
10,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
200,000.00 

8, 650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
10,000,000.00 
10,000,000.00 


04/04/00 


PAGE: 
00: 


BOOK VALUE 


9,972, 656.2 
4,982, 421.88 
9,991,600.00 
4,982, 421.88 
9,991, 600.00 
4,982,421.88 
4,982,421.88 
9,991, 600.00 
24,927, 134. 38 
24,927,734.38 
9,976, 562.50 
9,807, 262.50 
19,661, 368.75 
3, 973,125.00 
5,959, 687.50 
4,988, 350.00 
9,949, 218.70 
9,948, 437.50 
9,953,125.00 
9,949,218.75 
7,980, 625.00 
7,964,375.00 
7,964,375.00 
7,980, 625.00 
7,980, 625.00 
7,965,000.00 
7,981,250.00 
7,965,000.00 
9,946, 600.00 
15,028,125.00 
15,026, 953.13 
15,026, 953.13 
199,010.00 

8, 606, 732.50 
149,257.50 
995,500.00 
9,950, 500.00 
9,950, 500.00 
9, 927, 343.95 
9,926,562.50 
9,926,562.50 
6,946, 953.13 
6,946, 953.13 
6, 946, 953.13 
6,946, 953.13 
9,939, 843.75 
9,939,843.75 
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(SIRPT) 


INVSMT 
NO. 


do a oo od oo od 
Ww 
~ 
ry 
> 
i 


SUBTOTAL (Investment Type) 


A 37961 FEDERAL NATL MTG ASSN 
A 37962 FEDERAL NATL MTG ASSN 
A 38141 FEDERAL NATL MTG ASSN 


SUBTOTAL (Investment Type) 


DESCRIPTION 

T NOTE (99.13) 
T NOTE (99.13) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE (88.20) 
T NOTE (99.22) 
T NOTE (98.25) 
T NOTE (98.25) 
T NOTE (99.8) 
T NOTE (99.8) 
T NOTE (99.8) 
T NOTE (98.26) 
T NOTE (98.26) 
T NOTE (98.30) 
T NOTE (94.10) 
T NOTE (99.22) 
T NOTE (99.12) 
T NOTE (98.25) 
T NOTE (99.4) 
T NOTE (99.4) 
T NOTE (99.17) 


Creer 
MR. 


9128274B5 
9128274B5 
9128274H2 
9128274H2 


912827403 
9128274U3 
9128274U3 
9128274U3 
912827403 
912827403 
912827403 
9128274U3 
9128274U3 
912827403 
9128275A6 
9128275A6 
9128275A6 
9128275F5 
9128275F5 
9128275F5 


TREASURY NOTES 
DIS 313588VS1 
DIS 313588WSO 
DIS 313588xXG5 


FNMA DISCOUNT 


A 38142 FEDL HOME LOAN BK CONS DI 313384VZ9 
A 37957 FEDL HOME LOAN BK CONS DI 313384WR6 
A 37874 FEDL HOME LOAN BK CONS DI 313384XM6 


SUBTOTAL (Investment Type) 


38161 
38143 
38149 
37705 
38160 
38159 


PrP rPrPY 


FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
FMC DISCOUNT NOTES 

FEDL HOME LLN MTG CORP DI 
FEDL HOME LLN MTG CORP DI 


DI 313396VL4 
DHESTSS96VI7 
DEESLS S39 6V7 
313396VV2 
313396VV2 
313396WA7 


Te /2CIOsUENE TL. 


DANIEL 


IN 


INVESTMENTS OUTSTANDING AS OF 


908 
9901 
906 


NOTES 


VEST 


ng OFF 
DALY 
MENT 


S AN 


Pg 


MAJOR SORT KEY IS 


MATURITY 
(TICKER) 
03/31/03 
03/31/03 
05731703 
05/31/03 
05:/31703 
05/31/03 
08/15/03 
11/15/03 
11/15/03 
11/25/03 
11/15/03 
11/15/03 
11/15/03 
LLNS /03 
LELTS/ 03 
1E7US 7/03 
7S /i0'3 
02/15/04 
02/15/04 
02/15/04 
05/15/04 
05/15/04 
05/15/04 


46. 
04/17/00 


05/11/00 
05/25/00 


PURCHASE 
DATE 
03/31/98 
03/31/98 
06/01/98 
06/01/98 
06/01/98 
06/01/98 
09/27/94 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
LT AULSL99 
02/16/99 
02/16/99 
02/25/99 
05/17 799 
OS/ALUT 99 
LT/A1S 7/99 


213% (C) 
11/18/99 


TT ALLIS 
02/25/00 


so AiG) 


887 04/24/00 02/25/00 
91705710700" 11 ALI 799 
9530"105730/00F 10712799 


910 
9530 
910 
916 
910 
7622 


43 FEDERAL HOME LOAN DISC Ike 


04/11/00 
04/18/00 
04/18/00 
04/20/00 
04/20/00 
04/25/00 


03/09/00 
02/25/00 
02/28/00 
07/22/99 
03/09/00 
03/09/00 


SAF/ 
PURP 


000 
000 
000 


000 
000 
000 


000 
000 
000 
000 
000 
000 


FRANC 
pO) Duos 4 
EN TOR Y 

3/31/00 
IcC#H 
CUPN TRDNG 
RATE YIELD 
5.900: 5.6410 
5.500 5.640 
5900" “S563 
5.5007 5.563 
5-000) 5.563 
02.900 + “52563 
S208 a1 .920 
4.250 4.325 
4.250 4.522 
42250 4.522 
4.250 4.421 
4.250 (4.419 
4.250 4.419 
42250 4.525 
4.250 4.523 
4.250 4.494 
43250 73.870 
4.750 4.825 
Asio0" 24892 
4 150! 25 2033 
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99'.398 
99.398 
Om 27 
99727 
99127 
992 U2 
88.625 
99.666 
98.797 
985 1977 
99.242 
99.5250 
99:72:90 
98 78 
98.789 
987917 
94.297 
99 167:2 
99.375 
98.766 
99! 10:9 
99.. 102 
97 S531 


97.689 


98.544 


99.474 
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99203 
6 ONT 
99-'333.0 
MIN E2 8) 
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PAR VALUE 
SHARES 


10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
5,000,000.00 
5,000, 000.00 
j 5,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10, 000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
40,000,000.00 
25,000, 000.00 
15,000, 000.00 
15,000,000.00 
10,000,000.00 
10,000,000.00 
10,000, 000.00 
20,000,000.00 


6,500,000.00 
5,000,000.00 
2,000,000.00 


4,000,000.00 
17,714,000.00 
20,000,000.00 


14,060,000.00 
15,000,000.00 
20,000,000.00 
17,000,000.00 

4,250,000.00 
14,000,000.00 
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97 93.9 F843 SS 
24,931,640.63 
24,931, 640)..63 
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4, 986,328.12 
47431 i259 
9,966, 600.00 
978797687550 
9,879, 687.50 
9924. 2UB STS 
9;925,000.00 
IF 929 7000 500 
97878 L259 800 
97-878 7906525 
39,566,875.00 
23,79: 145 28 sho 
£42950 7181 325 
14,906, 250.00 
97-8767, 562550 
9791072937350 
9; ILO; USOR25 
19,506,250.00 


6, 349 ASST 
4,866,319.44 
1970) (81/5300 


3,962,240.00 
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CoP TaYs / -ClOe Uy N JE OF SAN FRANCISCO 
MR. DEAD NG ie Bo DAL ¥ Gel S929 14 = ae ae By PAGE: - 4 
(SIRPT) INVESTMENT i. ENTORY RUN: 04/04/00 00: *23 
INVESTMENTS OUTSTANDING AS OF 3/31/00 


MAJOR SORT KEY IS ICC# 


eo od a od od a od 


INVSMT FUND MATURITY PURCHASE SAF/  CUPN  TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE  PURP RATE YIELD PRICE SHARES BOOK VALUE 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOTES 3.38% (C) 5.636 5.711 98.623 84, 310,000.00 83,148,711.73 
37895 BNY B/A 1 04/03/00 10/18/99 000 5.720 5.877 97.331 1,000,000.00 973,306.67 
37898 BNY B/A 100 04/10/00 10/19/99 000 5.700 5.861 97.245 9,000,000.00 8, 752,050.00 
37905 BK AMER B/A 100 04/10/00 10/25/99 000 5.640 5.792 97.368 7,158, 233.87 6,969,829.15 
37906 BK AMER B/A 100 04/11/00 10/25/99 000 5.640 5.793 97.352 15,000,000.00 14, 602,850.00 
37907 BK AMER B/A 100 04/17/00 10/25/99 000 5.640 5.799 97.258 8,796,819.77 8,555, 640.29 
37908 BK AMER B/A 100 04/18/00 10/25/99 000 5.640 5.800 97.243 5,000, 000.00 4,862,133.34 
37910 BK AMER B/A 100 04/24/00:10/27/99 000 5.630 5.793 97.185 7,000,000.00 6, 802,950.00 
38182 BK AMER B/A 100 04/28/00 03/30/00 000 6.020 6.049 99.515 25,000,000.00 24,878, 763.89 
38183 BK AMER B/A 6613 04/28/00 03/30/00 000 6.020 6.049 99.515 5,000,000.00 4,975,752.78 
37951 BK AMER B/A 803 05/08/00 11/15/99 000 5.600 5.757 97.278 15,000, 000.00 14,591, 666.67 
37952 BK AMER B/A 1901 05/10/00 11/15/99 000 5.600 5.759 97.247 4,000,000.00 3,889, 866.67 
37975 BNY B/A 480 05/10/00 11/19/99 000 5.570 5.723 97.323 1,500,000.00 1,459,849.58 
37968 BK AMER B/A 100 05/12/00 11/18/99 000 5.550 5.705 97.287 25,000, 000.00 24,321, 666.68 
37976 BK AMER B/A 4615 05/16/00 11/19/99 000 5.560 5.718 97.235 3,000, 000.00 2, 917, 063-33 
37977 BK AMER B/A 9701 05/16/00 11/19/99 000 5.560 5.718 97.235 7,000, 000.00 6,806,481.11 
37987 BNY B/A 100 05/16/00 11/23/99 000 5.580 5.736 97.288 22,000,000.00 21,403, 250.00 
38013 BNY B/A 9902 05/22/00 12/07/99 000 5.640 5.792 97.384 15, 000,000.00 14,607,550.00 
38016 BNY B/A 9902 05/26/00 12/08/99 000 5.640 5.794 97.337 10,000,000.00 9,733, 666.67 
38039 BK AMER B/A 1 06/19/00 01/04/00 000 5.800 5.960 97.309 7,000,000.00 6,811,661.11 
SUBTOTAL (Investment Type) 51 BANKERS ACCEPTANCE-DOME 7.65% (C) 5.682 5.818 97.641 192,455,053. 64 187,915, 997.94 
A 38176 BK AMER C/P O660PODB6 910 04/11/00 03/23/00 000 6.000 6.019 99.683 30,000, 000.00 29,905, 000.00 
A 38119 MERRILL LYNCH C/P 59018JDJO 100 04/18/00 02/16/00 000 5.870 5.930 98.989 20,000, 000.00 19,797,801, 14 
A 38184 ENTERPRISE C/P 29371JDL9 100 04/20/00 03/30/00 000 6.080 6.102 99.645 25,000, 000.00 24,911, 333.33 
A 38146 FORRESTAL FD CP 34655NDQ6 100 04/24/00 02/25/00 000 5.900 5.958 99.033 20,000, 000.00 19,806, 611.12 
A 38147 FORRESTAL FD CP 34655NDR4 9530 04/25/00 02/25/00 000 5.900 5.959 99.017 5,000,000.00 4,950,833.33 
A 38177 BK AMER C/P O660PODR1 900 04/25/00 03/23/00 000 6.000 6.033 99.450 30,000,000.00 29,835,000.00 
A 38185 ENTERPRISE C/P 29371JDR6 910 04/25/00 03/30/00 000 6.080 6.107 99.561 16, 000,000.00 15,929,742.22 
A 38188 INTL LEASE C/P 45974MDU9 923 04/28/00 03/30/00 000 6.010 6.039 99.516 16, 000,000.00 15, 922,537.78 
A 38186 QUINCY C/P 74838UE10 877 05/01/00 03/30/00 000 6.070 6.103 99.460 9,000,000.00 8,951, 440.00 
A 38187 MORGAN STAN C/P 61745AE13 100 05/01/00 03/30/00 000 6.050 6.083 99.462 50,000,000.00 49,730, tat. i 
A 38162 MORGAN STAN C/P 61745AE54 100 05/05/00 03/10/00 000 5.950 6.006 99.074 20,000,000.00 19,814,888.89 
A 38113 BK AMER C/P O660POE98 924 05/09/00 02/08/00 000 5.880 5.968 98.530 15, 000,000.00 14,779, 500.00 
A 38163 MORGAN STAN C/P 61745AEC9 877 05/12/00 03/10/00 000 5.950 6.013 98.959 7,000,000.00 6, 927,112.50 
A 38106 BK AMER C/P O660POEHO 100 05/17/00 02/04/00 000 5.900 6.001 98.312 45,000, 000.00 44,240, 375.00 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER DISC 12.43% (C) 5.980 6.029 99.189 308, 000,000.00 305,503, 296.39 
Ree e oee £35 A98 355 a2. eee Ra eel 
A 38059 BK AMER CD O6050EFY6 100 04/03/00 01/12/00 000 5.900 5.900 100.000 5,000,000.00 5,000,000.00 


A 38060 BK. AMER CD O6050EFY6 880 04/03/00 01/12/00 000 5.900 5.900 100.000 2,000,000.00 2,000,000.00 
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INVSMT 
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NO. 


DESCRIPTION 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
HARRIS TRUST CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 


Gob Tt 
MR. 


O6050EFY6 
0605EGRO7 
06050EHDO 
06050EHDO 
06050EHDO 
41463MT88 
0 6050EHA6 
06050EHA6 
06050EHVO 
O06050EJUD8 
06050EHX6 
O06050EHX6 
06050EHX6 
O06050EHX6 
06050EHX6 
06050EHW8 
O06050EHW8 
06050EHW8 
O6050EJE6 
O6050EJE6 
06050EJE6 
O6050EJE6 
O6050EJE6 
06050EJLO 
060S50EJLO 
06050EJLO 
06050EJLO 
06050EJLO 
06050EJ09 
06050EUM8 
06050EJM8 
06050EJM8 
06050EJM8 
06050EJM8 
06050EJM8 
06050EJR7 
06050EJS5 
06050EJS5 
06050EHY4 
06050EHZ1 
O06050EFNO 
O06050EHP3 
O6050EFQ3 
06050EFQ3 
O6050EFQ3 
O6050EFQ3 
O6050EFS9 
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INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 


SAN 


I 


MAJOR SORT KEY IS 


FUND 
NO. (TICKER) 
912 04/03/00 
100 04/03/00 
915 04/03/00 
906 04/03/00 
920 04/03/00 
100 04/10/00 
908 04/11/00 
910 04/11/00 
910 04/11/00 
924 04/11/00 
100 04/24/00 
877 04/24/00 
5622 04/24/00 
905 04/24/00 
1901 04/24/00 
100 04/25/00 
910 04/25/00 
9530 04/25/00 
910 04/25/00 
876 04/25/00 
1 04/25/00 
912 04/25/00 
879 04/25/00 
892 05/17/00 
910 05/17/00 
906 05/17/00 
907 05/17/00 
919 05/17/00 
9901 05/19/00 
907 05/23/00 
901 05/23/00 
888 05/23/00 
903 05/23/00 
914 05/23/00 
5622 05/23/00 
100 05/23/00 
923 05/30/00 
802 05/30/00 
100 06/20/00 
100 07/07/00 
892 07/18/00 
1 08/09/00 
100 08/15/00 
467 08/15/00 
471 08/15/00 
473 08/15/00 
910 08/15/00 


DATE 
01/12/00 
01/26/00 
02/04/00 
02/04/00 
02/04/00 
03/09/00 
02/03/00 
02/03/00 
02/23/00 
03/08/00 
02/24/00 
02/24/00 
02/24/00 
02/24/00 
02/24/00 
02/23/00 
02/23/00 
02/23/00 
03/08/00 
03/08/00 
03/08/00 
03/08/00 
03/08/00 
03/22/00 
03/22/00 
03/22/00 
03/22/00 
03/22/00 
03/24/00 
03/22/00 
03/22/00 
03/22/00 
03/22/00 
03/22/00 
03/22/00 
03/24/00 
03/24/00 
03/24/00 
02/25/00 
02/25/00 
01/06/00 
02/17/00 
01/07/00 
01/07/00 
01/07/00 
01/07/00 
01/11/00 


MATURITY PURCHASE SAF/ 


PURP 


FRANC 

4 il GOs! On om 14 
ENTORY 

3/31/00 

ICC# 

CUPN TRDNG 
RATE YIELD 
3.900. 5.9100 
Dic DLO 15:90 
53.870 ~ 5.8710 
5.870 5.. 8710 
D810 5.870 
5.880 5.880 
5.880 5.880 
5.880 5.880 
5.880 5.880 
D810" 5.8110 
5.880 5.880 
5.880 5.880 
5.880: ' 5.880 
5.880 5.880 
5.880 5.880 
5.880 5.880 
5.880 5.880 
5.880 5.880 
528L0)* 58:10 
3.810. 5:80 
3810 (5.810 
3.810 5.810 
580) 5:80 
6.040 6.040 
6.040 6.040 
6.040 6.040 
6.040 6.040 
6.040 6.040 
6.030 6.030 
6.040 6.040 
6.040 6.040 
6.040 6.040 
6.040 6.040 
6.040 6.040 
6.040 6.040 
6.030 6.030 
6.030 6.030 
6.030 6.030 
6.050 6.050 
OsdO 6x70 
6.050 6.050 
6.200 6.200 
GealO) = 6). 0 
6.110) 6.110 
6 dO 65110 
GeO! G50 
6.120 “6.120 


I 


> yan Ome @) 
—=i* Ad) QB) cy, 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


3,000,000.00 
20,000,000.00 
6,000,000.00 
5,000,000.00 
16,000,000.00 
50,000,000.00 
10,000,000.00 
35,000,000.00 
38,000,000.00 
20,000, 000.00 
39,000,000.00 
3,000,000.00 
3,000,000.00 
2,000,000.00 
3,000,000.00 
14,000,000.00 
28,000,000.00 
10,000,000.00 
27,000,000.00 
10,000,000.00 
1,400,000.00 
5,600,000.00 
6,000,000.00 
8,000,000.00 
12,000,000.00 
4,000,000.00 
6,000,000.00 
10,000,000.00 
25,000,000.00 
3,000,000.00 
11,000,000.00 
10,000,000.00 
8,000,000.00 
4,000,000.00 
4,000,000.00 
25,000,000.00 
10,000,000.00 
15,000,000.00 
40,000,000.00 
35,000,000.00 
25,000,000.00 
20,000,000.00 
4,692,000.00 
93,000.00 
175,000.00 
40,000.00 
8,000,000.00 


04/04/00 


PAGE: 
00:". 


BOOK VALUE 


3,000, 000.00 
20, 000,000.00 
6,000,000.00 
5,000,000.00 
16,000,000.00 
50,000,000.00 
10,000,000.00 
35,000,000.00 
38, 000,000.00 
20, 000,000.00 
39, 000,000.00 
3,000,000.00 
3,000, 000.00 
2, 000,000.00 
3,000, 000.00 
14,000,000.00 
28,000, 000.00 
10,000,000.00 
27, 000,000.00 
10,000,000.00 
1,400,000.00 
5,600,000.00 
6, 000,000.00 
8,000,000.00 
12,000, 000.00 
4,000,000.00 
6,000,000.00 
10,000, 000.00 
25,000,000.00 
3,000,000.00 
11,000,000.00 
10,000,000.00 
8,000,000.00 
4,000,000.00 
4,000,000.00 
25,000, 000.00 
10,000,000.00 
15,000,000.00 
40,000,000.00 
35,000,000.00 
25,000,000.00 
20,000,000.00 
4,692,000.00 
93,000.00 
175,000.00 
40,000.00 
8,000,000. 00 
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CAD Nee /eiCxO: UL iINy Ty: OF SAN REA NC Lf S72C¢ 6 
MR. DANTIEL DA LX 4 Led S59 4S 440-4) 8: 7 PAGE: 
INVESTMENT a ee ENTORY RUN: 04/04/00 00: 
INVESTMENTS OUTSTANDING AS OF 3/31/00 
MAJOR SORT KEY IS ICC# 





sce INVSMT FUND MATURITY PURCHASE SAF/  CUPN’ TRDNG BOOK PAR VALUE 

o-. NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

aN 38052 BK AMER CD O6050EFS9 100 08/15/00 01/11/00 000 6.120 6.120 100.000 12,000,000.00 12,000,000.00 
“A 38121 BK AMER CD O6050EHQ1 910 08/23/00 02/18/00 000 6.200 6.200 100.000 30,000,000.00 30,000,000.00 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.'S 28.15% (C) 5.971 » 5.971 100.000 


REPORT TOTALS SSss= ==ss5= See ae5 =a Sees aa= ee a eee eee 








ASSETS FIXED 3+ I98-" 53872 99.272. 27 475,984, 053.64 2,457,959),.447.10 








-y.* ACTIVE TRANSACTIONS * 


wl 
she 


res 





‘~., INVSMT DESCRIPTION/POOL# 
“* NO. MEMO 
* 34213 T NOTE 99.1 
34214 T NOTE 99.1 


997s 


99.1 


(99.16) 
(99.16) 
(99.16) 
(99.16) 
(99.16) 
(99.16) 
(€9:9;491)! 
(99.9) 
(9:9'. 9) 
(99.8) 
(99.8) 
(99.8) 
(99.8) 


(OS Fealh3}) 





Cr Ty / © O:.U' NT?¥ 
DANIEL 


MR. 


BANK BROK 
CASH DATE 


40 

89 
40 

TL 
40 

87 
40 

40 


19 
03/31/00 
19 
03/31/00 
19 
03/31/00 
19 
03/31/00 
19 
03/31/00 
19 
03/31/00 
19 
03/31/00 
US 
03/31/00 
19 
03/31/00 
19 
03/31/00 
AK 
03/31/00 
19 
03/31/00 
i) 
03/31/00 
MS 
03/31/00 








MATURITY 
/ENTRY 


03/31/00 
04/03/00 


04/03/00 
03/31/00 
04/03/00 


04/03/00 
03/31/00 
04/03/00 


04/03/00 
03/31/00 
04/03/00 


04/03/00 
03/31/03 
04/03/00 
03/31/03 
04/03/00 
03/31/03 
04/03/00 
03/31/03 
04/03/00 
03/31/03 
04/03/00 
03/31/03 
04/03/00 
03/31/03 
04/03/00 
03/31/03 
04/03/00 
03/31/03 
04/03/00 
03/31/03 
04/03/00 
03/31/03 
04/03/00 
03/31/03 
04/03/00 
03/31/03 
04/03/00 
03/31/03 


448 7 


BOOK VALUE 
PREM / (DISC) 


50,000.00 
-5, 000,000.00 
49)-210% 15 
=5',,/010'0,-0:00'. 010 
49),.2118..75 
-5,000,000.00 
49, 208.75 


-5,000,000.00 


OF AN FRANCISCO 
DALY A404 5—) 554: = 
DETAIL TRANSACTION REPORT - FIXED INCOME 

03/01/00 TO 03/31/00 

SETTLEMENT DATE BASIS 

31 FUNDS 

TRADE / TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
03/31/00 AMRT 6.875 

03/31/00 Te, LAO 

03/31/00 MAT 6.875 -5,000,000.00 
03/31/00 7 LO 

03/31/00 AMRT 6.875 

03/31/00 7.1.10 

03/31/00 MAT 6.875 -5,000,000.00 
03/31/00 7.110 

03/31/00 AMRT 6.875 

03/31/00 7. ELO 

03/31/00 MAT 6.875 -5,000,000.00 
03/31/00 7.10 

03/31/00 AMRT 6.875 

03/31/00 7,210 

03/31/00 MAT 6.875 -5,000,000.00 
03/31/00 Te 10 

03/31/00 INTR 5.500 

03/31/00 5.615 

03/31/00 INTR 5.500 

03/31/00 5.616 

03/31/00 INTR 5.500 

03/31/00 5.615 

03/31/00 INTR 5.500 

03/31/00 5.604 

03/31/00 INTR 5.500 

03/31/00 5.615 

03/31/00 INTR 5.500 

03/31/00 5.615 

03/31/00 INTR 5.500 

03/31/00 © 5.669 

03/31/00 INTR 5.500 

03/31/00 5.671 

03/31/00 INTR 5.500 

03/31/00 Som 

03/31/00 INTR 5.500 

03/31/00 5.676 

03/31/00 INTR 5.500 

03/31/00 5.676 

03/31/00 INTR 5.500 \ 
03/31/00 5.676 

03/31/00 INTR 5.500 

03/31/00 5.676 

03/31/00 INTR 5.500 

03/31/00 5.640 


04/03/00 


-50,000.00 
=17 1, 879) .00 


AO) 2 Bis NO 
Sie, 8: eo: 3 0.0 


S497 218 a9 
=17 1, 81S <0 


497 208 TO 
=A, 8'7'S...0.0 


=5;,5100:.,0:0 


=23)1, 8:15.00 


=4\,, 22500 


=2:1,,900' 00 
-275,000.00 
=215;,,000:.00 
-275,000.00 
=27'5, 000.00 
—275;, 000.00 
=1972;, 500.00 
= 925,500.00 
=1:92);, 5010 00 
=192, 500). 00 


-275,000.00 


PAGE: 1 

RUN: 04/04/00 00:03:17 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


5, LV, BTSs 00 


Dy IE, -B7S)..00 


Di, Lil, SHi5)010 


5,171,875.00 
5,500.00 
237,875.00 
4,125.00 
27,500.00 
275,000.00 
275,000.00 
275,000.00 
275,000.00 
275,000.00 
192,500.00 
(192,500.00 
192,500.00 


192,500.00 


275,000.00 












; 
4, SOLE de’ 5 
y4i73 Ly a0 
—— —— 
<= Bg" pL 
i pace . —v" 
THA af A 
es WoL i ) ay 
i. 
j 
ee 


i WORE 43°73 


13 
#, fe. 
Te 


Rat 
Fe 


S3\37\O0 GEVeF\O0. 6274.97.08 


fa 


PAVSF NOG. GFVGI\O0 O249T \oe 


3 


SPVaT NS 


a 


va. 


ig 


2T\0G G#\G3K0N O9\27 \o0- 


20. GaNEs a0 GF 
OF\3T 47. 


pea] 





o3\si\o0 pe\07\00 O2\aT ae > 
~~» MF\ITSO? Sitseses 
07\31\00 ptSO7\00 OFF VOR 
-  @I\VIF\GF O27 120 
cOWNIT Oe OPSOB\09 O39T\OO 


{OF \3T\E2 
‘OP\ST\OF: 
7 +27 X02 


3497 \O?: 


“ee, ae 500 v 





et Ga ue 
el ek 
os oJ i 
t.O7sO0 
ese Vat 
Le 4 1F > as 
‘ a ; 


ao? fiat 
Ou. 





A a eae “wae 000% ao 
. “$4 orig a0 : 


Se 5 ane aeore = 


DINIT OS. 








FAT \GSE I 
Fy aT (SO 


83\, 3] \oo . 
¥. .4F Koo. a® 








eh ee . . c * ”, 
GING F\OG ae ‘in Ps «| nt} aos 2 2G!) tte - ® ‘ 
ek E yee 1 F418 ° coe Tay ea ow 
d ieee a a} , “a « ¥ : - = 
IT Vt Sic Ot} oar” =)" oye" ae -Fis Faz: ; asea = ; 
M 4 — 7 af — = 
G34 57406 4 4 : ~@2 Zft Se : —e i 
3 Padhé : > ta 2. wo > 7 7 
ae PTAC: Fak + ta“ 3s ; “i 
4 2 et 3 
ae if 4) Fea > Fis is bo 
ny Thy A, f oe a &5 ae) =p aie yy “ft 4 "210-56 - : 7 7 
3) bi 7 ~ F319 4F ces 
; 3 vw a" 
pa — ie oy A, aL 
1 Oy rt - Sas 42 ; 7 f] 
74 tr 
GPa } : = : = 2 eat eae ea 
BF IT OS 7 Goa! poe Ch >2* yon" oan 0d =-Fsy'S pa") i i. = 
* 3 yey UD GF: +o Sa 4 a S | 4 a 
Lot wei: (6° By ia shh lyeer” 
¢ 7 = 
OF Ft NOD } }at "Ay? ris 
; ad ew > -! iy : ‘Aaet F «7 ay 2 & ~ € 
: : $ 2a. oF ; 
Ox. 22% e Tt" PEE : 
. £2 AR ' z 4 
Li - 
ra - - = ba i a = ~ = a | = > \ 
LE Ty | t : Z ; t 275 1 SAG j ‘ year 
> ' ‘ad ag- ~~ 
ae +. wt i ‘ ar ay A 7 et 
; ry 
: en, ae 7 . 
Lee ALL t 
a2ya7.oe 2G } ty A . Geege rs 
7VURYCS 1 oe iF dat te ; E. a 4 
r  ' ? — 4 ‘ 
* 
Luff t 2 E&Y @ I } “ 





Gity/ couUuUN TY OF SAN BOR ALN CL Sr 6 











. MR. DANTEL D Av th ¥ AY dee Sye=05, Sy ab) 4a) Bo] 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
03/01/00 -TO 03/31/00 RUN: 04/04/00 00:03:17 
SETTLEMENT DATE BASIS 
31 FUNDS 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
36621 T NOTE (99.13) 19 03/31/03 03/31/00 INTR 5.500 -275,000.00 
03/31/00 04/03/00 03/31/00 5.640 275,000.00 
36622 T NOTE (99.13) 19 03/31/03 03/31/00 INTR 5.500 -275,000.00 
03/31/00 04/03/00 03/31/00 5.640 275,000.00 
36623 T NOTE (99.13) £9 03/31/03 03/31/00 INTR 5.500 -275,000.00 
03/31/00 04/03/00 03/31/00 5.640 275,000.00 
37838 UNION BK B/A 19 97 03/06/00 03/06/00 MAT 5.560 -8,000,000.00 -7,793,662.22 =2016;,.337). 78 
04/03/00 03/06/00 S707 8,000,000.00 
: 37861 BK AMER B/A 19 40 03/27/00 03/27/00 MAT 5.450 -34,000,000.00 -33,099, 236.10 -900,763.90 
i 04/03/00 03/27/00 3. 598 34,000,000.00 
ie 37873 BNY B/A 19 70 03/29/00 03/29/00 MAT 5.720 -12,000,000.00 -11,670,146.67 =329;,853'..33 
S 04/03/00 03/29/00 5.882 12, 000,000.00 
; 37896 BNY B/A ig) 70 03/29/00 03/29/00 MAT 5.700 =6,.000,000'.00 =5,845,.1'50:.00 =1:54,,/8'5:0'.:0'0 
04/03/00 03/29/00 Dis BOL 6,000,000.00 
: 37909 FEDL HOME LLN MTG CORP 19 40 03/30/00 03/30/00 MAT 5.560 -16,000,000.00 -15,616,977.78 -383',,022)..22 
04/03/00 03/30/00 5.696 16,000,000.00 
; 37938 FEDL HOME LOAN BK CONS 19 40 03/09/00 03/09/00 MAT 5.472 -10,000,000.00 -9,816,080.00 =18'3;, 9:20:00 
fe 04/03/00 03/09/00 5.975 10,000,000.00 
37940 FEDL HOME LOAN BK CONS 19 40 03/29/00 03/29/00 MAT 5.470 -9,000,000.00 -8,807,182.50 =19)2;,, BAG. 50 
04/03/00 03/29/00 5... 5910 9,000,000.00 
37967 FEDL HOME LLN MTG CORP 19 45 03/30/00 03/30/00 MAT 5.510 -14,800,000.00 -14,498,725.44 = 300), 2740516 
04/03/00 03/30/00 5.624 14,800,000.00 
38021 FEDL HOME LOAN BK CONS 19 40 03/08/00 03/08/00 MAT 5.595: =7,,000,;000..00: -6, 9108, 17'5:..42 =916;,,8'24',.58 
04/03/00 03/08/00 5.673 7,000,000.00 
38022 FEDL HOME LLN MTG CORP ay) 40 03/23/00 03/23/00 MAT 5.612 -6,000,000.00 -5,902,725.33 OFF) 2VAL Or) 
3 04/03/00 03/23/00 5.704 6,000,000.00 
Ei 38026 FEDERAL NATL MTG ASSN D L9 40 03/16/00 03/16/00 MAT 5.810: =8,887,000..00 =8,772,258).916 -114,741.04 
2 04/03/00 03/16/00 5.886 8,887,000.00 
38033 BK AMER B/A 19 40 03/31/00 03/31/00 MAT 5.800 -2,000,000.00 -1,969, 606.67 =3'0;, 3:93}.33 
04/03/00 03/31/00 5: 910 2,000,000.00 
38040 AELTUS CBO C/P 19 40 03/01/00 03/01/00 MAT 5.800 -11,000,000.00 -10, 898, 983.33 =L01,, 026.67 
04/03/00 03/01/00 5.854 11,000,000.00 
38044 AELTUS CBO C/P RS 40 03/10/00 03/10/00 MAT 5.800 -11,000,000.00 -10,886,577.78 = 1137 22°22 
04/03/00 03/10/00 5.860 11,000,000.00 
38045 AELTUS CBO C/P Ig 40 03/16/00 03/16/00 MAT 5.800 -3,000,000.00 -2,966,166.67 = S71 OSSnoS : 
04/03/00 03/16/00 5.866 3,000,000.00 
38046 FMC DISCOUNT NOTES 19 87 03/16/00 03/16/00 MAT 5.670 -4,000,000.00 -3,956,530.00 = 437,470.00 
f 04/03/00 03/16/00 SS 2 4,000,000.00 
es 38053 BK AMER CD 19 40 03/01/00 03/01/00 MAT 5.740 -4,000,000.00 -4,000,000.00 SSL vais) its aka 
ae 04/03/00 03/01/00 5.740 A, OSil, 25al. da 
ity 38054 BK AMER CD AUG) 40 03/01/00 03/01/00 MAT 5.740 -6,000,000.00 -6,000,000.00 -46,876.67 
: 04/03/00 03/01/00 5.740 6,046,876.67 
BK AMER CD 19 40 03/14/00 03/14/00 MAT 5.740 -8,000,000.00 -8,000,000.00 -79,084.44 
04/03/00 03/14/00 5.740 


8,079,084.44 
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INVSMT 
NO. 


‘* ACTIVE TRANSACTIONS * 


DESCRIPTION/POOL# 


MEMO 


BK AMER CD 


BK AMER CD 


BK AMER CD 


FEDL HOME LLN MTG CORP 


AT & T C/P 


BK AMER CD 


FEDERAL NATL MTG ASSN D 


KITTY HWAK C/P 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 
BK AMER CD 


INTL LEASE C/P 


ABBOTT LABS C/P 
FORRESTAL FD C/P 
FEDL HOME LOAN BK CONS 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 


ENTERPRISE FD C/P 


UC CALIF CP 


Col tT Yo C70 UNEP ¥ 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

ve) 40 

1g 87 

19 40 

19 40 

19 40 

19 40 

LO 40 

19 40 

A) 40 

159 40 

9 40 

19 40 

19 40 

a) 40 

19 89 

LS, 87 

19 40 

19 40 

19 40 


DANIEL 


DA 


O 


E 
LY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
03/31/00 
SETTLEMENT DATE BASIS 


MATURITY 
/ENTRY 


03/14/00 
04/03/00 
03/22/00 
04/03/00 
03/28/00 
04/03/00 
03/16/00 
04/03/00 
03/02/00 
04/03/00 
03/14/00 
04/03/00 
03/16/00 
04/03/00 
03/02/00 
04/03/00 
03/21/00 
04/03/00 
03/28/00 
04/03/00 
03/24/00 
04/03/00 
03/22/00 
04/03/00 
03/23/00 
04/03/00 
03/24/00 
04/03/00 
03/06/00 
04/03/00 
03/08/00 
04/03/00 
03/10/00 
04/03/00 
03/17/00 
04/03/00 
03/14/00 
04/03/00 
03/10/00 
04/03/00 
03/01/00 
04/03/00 
03/02/00 
04/03/00 


03/01/00 TO 


TRADE/ 
SETTLE 


03/14/00 
03/14/00 
03/22/00 
03/22/00 
03/28/00 
03/28/00 
03/16/00 
03/16/00 
03/02/00 
03/02/00 
03/14/00 
03/14/00 
03/16/00 
03/16/00 
03/02/00 
03/02/00 
03/21/00 
03/21/00 
03/28/00 
03/28/00 
03/24/00 
03/24/00 
03/22/00 
03/22/00 
03/23/00 
03/23/00 
03/24/00 
03/24/00 
03/06/00 
03/06/00 
03/08/00 
03/08/00 
03/10/00 
03/10/00 
03/17/00 
03/17/00 
03/14/00 
03/14/00 
03/10/00 
03/10/00 
03/01/00 
03/01/00 
03/02/00 
03/02/00 


31 FUNDS 
TXN COUPON 
TYP YIELD 
MAT 5.740 
5.740 
MAT 5.740 
5.740 
MAT 5.740 
5.740 
MAT 5620 
5367.6 
MAT 5.680 
5.724 
MAT 5.740 
5.740 
MAT 5. 990 
5.639 
MAT 5s 10 
5789 
MAT 5.760 
5. 760 
MAT 5.740 
5.740 
MAT 5.740 
5.740 
MAT 5.740 
5.740 
MAT 5.740 
Do AO 
MAT 5.740 
5.740 
MAT 5.760 
5.786 
MAT Di 20 
Sa A. 
MAT 5.810 
5.840 
MAT 5.660 
5.688 
MAT 5.680 
55705 
MAT 5.690 
Disa dee. 
MAT 5.810 
5.824 
MAT 550 
Se iO2 


FRANCIS 
LO) =) 04 = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-17,000,000.00 
-35,000,000.00 
-5,000,000.00 
-12,000,000.00 
-3,000,000.00 
-10,000,000.00 
-6,000,000.00 
-10,000,000.00 
-25,000,000.00 
-15,000,000.00 
-36,000,000.00 
-25,000,000.00 
-12,000,000.00 
-7,000,000.00 
-10,000,000.00 
-10,000,000.00 
-5,000,000.00 
-6,000,000.00 
-15,000,000.00 
-14,000,000.00 
-1,400,000.00 


-4,000,000.00 


€-0 
448 7 


BOOK VALUE 


PREM / (DISC) 


-17,000,000.00 
-35,000,000.00 
-5,000,000.00 


-11, 881,980.00 


=2,976, 806.67 
-10,000,000.00 
-5,9:47 , 826...67 
=9), 93:2 916: 67 
-25,000,000.00 
-15,000,000.00 


-36,000,000.00 


-25,000,000.00 
-12,000,000.00 


-7,000,000.00 


=9;, 955, 200:. 00 
=9), 9512;,333.33 
=A OsfrA yg E818 
=O al Oy HOG OT 
=145,933),/33%.33 
137, 94'6; 893. 33 
=17, 3:96; 6110.83 


SOO, O94 44 


PAGE: 3 

RUN: 04/04/00 00:03:17 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-168,054.44 
=3'90;,638:..8.9 
-60,588.89 
=118;,020..00 
=23,, 193.33 
-95, 666.67 
$927 1134.38 
=(677 O8'3'.33 
-244,000.00 
=193 7,066 .:67 
-338,660.00 
S223, 222622 
=1097:060)00 
-64,734.44 
-44,800.00 
-47, 666.67 
=29, 822.22 
=29) 243533 
-66,266.67 
=93, JOG. Gy. 

=3), SB o ely 


—87 S05. 16 


17,168, 054.44 
35,390, 638.89 
5,060, 588.89 
12,000, 000.00 
3,000,000.00 
10,095, 666.67 
6,000,000.00 
10,000, 000.00 
25,244, 000.00 
15,153, 066.67 
36, 338, 660.00 
25, 223,220.02 
12,109, 060.00 
7,064,734.44 
10,000, 000.00 
10,000, 000.00 
5,000,000.00 
6,000, 000.00 
15,000, 000.00 
14,000, 000.00 
1, 400,000.00 


4,000, 000.00 
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MR«o. DAN PED 8 Aw. ¥ 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 4 
03/01/00 TO 03/31/00 RUN: 04/04/00 00:03:17 
SETTLEMENT DATE BASIS 
31 FUNDS 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/  TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC)  AMORT/(ACCRET) SETTLEMENT 
38123 ENTERPRISE CP 19 40 03/09/00 03/09/00 MAT 5.770 -4,000,000.00 -3,987,177.78 -12,822.22 
04/03/00 03/09/00 5.789 4,000,000.00 
38124 QUINCY CAP CP 19 40 03/23/00 03/23/00 MAT 5.800 -2,000,000.00 -1,989,044.44 -10,955.56 
: 04/03/00 03/23/00 5.832 2,000,000.00 
38125 JP MORGAN CP 19 40 03/31/00 03/31/00 MAT 5.750 -8,000,000.00 -7, 946,333.33 -53, 666.67 
3 04/03/00 03/31/00 5.789 8,000,000.00 
BK AMER CD 19 40 03/24/00 03/24/00 MAT 5.750 -15,000,000.00 -15,000,000.00 -74,270.83 
04/03/00 03/24/00 5.750 15,074,270.83 
BK AMER CD 19 40 03/24/00 03/24/00 MAT 5.750 -13,000,000.00 -13,000,000.00 -64, 368.06 
04/03/00 03/24/00 5.750 13,064, 368.06 
BK AMER CD 19 40 03/24/00 03/24/00 MAT 5.750 -6,000,000.00 -6,000,000.00 -29,708.33 
04/03/00 03/24/00 5.750 6,029, 708.33 
BK AMER CD 19 40 03/24/00 03/24/00 MAT 5.750 -4,000,000.00 -4,000,000.00 -19,805.56 
04/03/00 03/24/00 5.750 4,019,805.56 
BK AMER CD 19 40 03/24/00 03/24/00 MAT © 5.750 -2,000,000.00 -2,000,000.00 -9,902.78 
a 04/03/00 03/24/00 5.750 2,009, 902.78 
"38131 BK AMER CD 19 40 03/27/00 03/27/00 MAT 5.750 -25,000,000.00 -25,000, 000.00 -135,763.89 
: 04/03/00 03/27/00 5.750 25,135,763.89 
.-:. 38150 KITTY HAWK C/P 19 40 03/01/00 03/01/00 MAT 5.820 -24,000,000.00 -23,992,240.00 -7,760.00 
at 04/03/00 03/01/00 5.822 24,000,000.00 
38152 BK AMER CD 19 40 04/11/00 03/08/00 PURC 5.810 20,000,000.00 20,000,000.00 
03/08/00 03/08/00 5.810 -20,000,000.00 
38153 BK AMER CD 19 40 04/25/00 03/08/00 PURC 5.810 27,000,000.00 27,000,000.00 
03/08/00 03/08/00 5.810 -27,000, 000.00 
38154 BK AMER CD 19 40 04/25/00 03/08/00 PURC 5.810 10,000,000.00 10,000,000.00 
03/08/00 03/08/00 5.810 -10,000, 000.00 
i 38155 BK AMER CD 19 40 04/25/00 03/08/00 PURC 5.810 1,400,000.00 1,400,000.00 
03/08/00 03/08/00 5.810 -1,400,000.00 
38156 BK AMER CD 19 40 04/25/00 03/08/00 PURC 5.810 5,600,000.00 5,600,000.00 
03/08/00 03/08/00 5.810 -5,600,000.00 
38157 BK AMER CD 19 40 04/25/00 03/08/00 PURC 5.810 6,000,000.00 6,000,000.00 
03/08/00 03/08/00 5.810 -6,000,000.00 
38158 HARRIS TRUST CD 19 40 04/10/00 03/09/00 PURC 5.880 50,000,000.00 50,000,000.00 
‘ 03/09/00 03/09/00 5.880 -50,000,000.00 
*- 38159 FEDL HOME LLN MTG CORP 19 87 04/25/00 03/09/00 PURC 5.750 14,000,000.00 13,894,902.78 
03/09/00 03/09/00 5.793 -105,097.22 -13,894,902.78 
FEDL HOME LLN MTG CORP 19 87 04/20/00 03/09/00 PURC 5.740  4,250,000.00 4,221,539.17 
03/09/00 03/09/00 5.779 -28,460.83 -4,221,539.17 
FEDL HOME LLN MTG CORP 19 87 04/11/00 03/09/00 PURC 5.740 14,060,000.00 13,986,020.97 
03/09/00 03/09/00 5.770 -73,979.03 -13, 986,020.97 
MORGAN STAN C/P 19 74 05/05/00 03/10/00 PURC 5.950 20,000,000.00 19,814,888.89 
03/09/00 03/10/00 6.006 -185, 111.11 -19,814,888.89 
MORGAN STAN C/P 19 74 05/12/00 03/10/00 PURC 5.950 7,000,000.00  6,927,112.50 
03/09/00 03/10/00 6.013 -72,887.50 -6,927,112.50 
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MR." DAN? BE «DA ry 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
é 03/01/00 TO 03/31/00 RUN: 04/04/00 00:03:17 
SETTLEMENT DATE BASIS 
31 FUNDS 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
; NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC)  AMORT/(ACCRET) SETTLEMENT 
38164 BNY INT (42653.01) 19 99 05/30/00 03/06/00 PURC 5.550 25,000,000.00 25,000,000.00 
03/22/00 03/06/00 5.550 -25,000, 000.00 
99 03/06/00 SALE 5.550 -25,000,000.00 -25,000,000.00 -42,653.01 
03/22/00 03/06/00 5.550 25,042,653.01 
_.. 38165 BK AMER C.D. 19 40 05/17/00 03/22/00 PURC 6.040 8,000,000.00 8,000,000.00 
03/22/00 03/22/00 6.040 -8, 000,000.00 
“38166 BK AMER C.D. 19 40 05/17/00 03/22/00 PURC 6.040 12,000,000.00 12,000,000.00 
xe 03/22/00 03/22/00 6.040 -12,000,000.00 
BK AMER C.D. 19 40 05/17/00 03/22/00 PURC 6.040 4,000,000.00 4,000,000.00 
03/22/00 03/22/00 6.040 -4,000, 000.00 
BK AMER C.D. 19 40 05/17/00 03/22/00 PURC 6.040 6,000,000.00 6,000,000.00 
03/22/00 03/22/00 6.040 -6,000, 000.00 
BK AMER C.D. 19 40 05/17/00 03/22/00 PURC 6.040 10,000,000.00 10,000,000.00 
03/22/00 03/22/00 6.040 -10,000,000.00 
BK AMER C.D. 19 40 05/23/00 03/22/00 PURC 6.040 3,000,000.00 3,000,000.00 
. 03/22/00 03/22/00 6.040 -3,000,000.00 
BK AMER C.D. 19 40 05/23/00 03/22/00 PURC 6.040 11,000,000.00 11,000,000.00 
03/22/00 03/22/00 6.040 -11, 000,000.00 
BK AMER C.D. 19 40 05/23/00 03/22/00 PURC 6.040 10,000,000.00 10,000,000.00 
03/22/00 03/22/00 6.040 -10,000, 000.00 
BK AMER C.D. 19 40 05/23/00 03/22/00 PURC 6.040 8,000,000.00 8,000, 000.00 
03/22/00 03/22/00 6.040 -8, 000,000.00 
BK AMER C.D. 19 40 05/23/00 03/22/00 PURC 6.040 4,000,000.00 4,000,000.00 
03/22/00 03/22/00 6.040 -4,000,000.00 
BK AMER C.D. 19 40 05/23/00 03/22/00 PURC 6.040 4,000,000.00 4,000,000.00 
03/22/00 03/22/00 6.040 ; -4,000,000.00 
BK AMER C/P 19 40 04/11/00 03/23/00 PURC 6.000 30,000,000.00 29,905,000.00 
03/23/00 03/23/00 6.019 ~95,000.00 -29,905,000.00 
BK AMER C/P 19 40 04/25/00 03/23/00 PURC 6.000 30,000,000.00 29,835,000.00 
03/23/00 03/23/00 6.033 -165,000.00 -29,835,000.00 
BK AMER C.D. 19° 40 05/19/00 03/23/00 PURC 6.030 25,000,000.00 25,000,000.00 
03/23/00 03/24/00 6.030 -25,000, 000.00 
BK AMER C.D. 19 40 05/23/00 03/23/00 PURC 6.030 25,000,000.00 25,000,000.00 
03/23/00 03/24/00 6.030 -25,000, 000.00 
BK AMER C.D. 19 40 05/30/00 03/23/00 PURC 6.030 10,000,000.00 10,000,000.00 
03/23/00 03/24/00 6.030 -10,000,000.00 
-. 38181 BK AMER C.D. 19 40 05/30/00 03/23/00 PURC 6.030 15,000,000.00 15,000,000.00 
; . 03/23/00 03/24/00 6.030 -15,000,000.00 
BK AMER B/A 19 40 04/28/00 03/30/00 PURC 6.020 25,000,000.00 24,878,763.89 
03/30/00 03/30/00 6.049 Seale shoe tak -24,878, 763.89 
BK AMER B/A 19 40 04/28/00 03/30/00 PURC 6.020 5,000,000.00 4,975,752.78 
03/30/00 03/30/00 6.049 -24,247.22 -4,975,752.78 
ENTERPRISE C/P 19 40 04/20/00 03/30/00 PURC 6.080 25,000,000.00 24,911, 333.33 
03/30/00 03/30/00 6.102 -88, 666.67 -24, 911, 333.33 
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IVE TRANSACTIONS * 


DESCRIPTION/POOL# 
MEMO 


ENTERPRISE C/P 
QUINCY C/P 
MORGAN STAN C/P 


INTL LEASE C/P 


Cert Y4/):CrO,UsN-T -Y OF SAN 


Rex. DANIEL DALY 4 1 
DETAIL TRANSACTION REPORT - 

03/01/00 TO 03/31/0 

SETTLEMENT DATE BASIS 

31 FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON 
CASH DATE /ENTRY SETTLE TYP YIELD 

19 40 04/25/00 03/30/00 PURC 6.080 
03/30/00 03/30/00 6.107 
19 87 05/01/00 03/30/00 PURC 6.070 
03/30/00 03/30/00 6.103 
19 74 05/01/00 03/30/00 PURC 6.050 
03/30/00 03/30/00 6.083 
19 87 04/28/00 03/30/00 PURC 6.010 
03/30/00 03/30/00 6.039 


BREAN eG ds Si -€2 © 


Sec Ono) Aes 
FIXED INCOME 
0 


PAR VALUE 
ORIGINAL FACE 


16,000,000.00 
9,000,000.00 
50,000,000.00 


16,000,000.00 


448 7 


BOOK VALUE 
PREM / (DISC) 


LS, 92:9., 742...22 
HOP 29 1 18 
8,951,440.00 
-48,560.00 
497, 7/34, 111 211 
-268, 888.89 
15,922 7537.78 
-77,462.22 


PAGE: 6 

RUN: 04/04/00 00:03:17 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


= 155,929). 142522 
-8,951,440.00 
4:97, 734, JAD aid 


S57 9227.0312.18 
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PAR 
TYPE/ WEIGHTED 


5.966 
5/950 
5.649 
5.784 


7.110 


PAR VALUE 


565, 310,000.00 


-25,000,000.00 


-587087000.00 


Cl TY / IC20..U NY TY, OF SAN PaRVAGN Ci «SCO 


MR. DANTEL DA. GY 4°15 = 50574 — 4 4 8.7 

DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 7 
03/01/00 TO 03/31/00 RUN: 04/04/00 00:03:17 

REPORT GRAND TOTALS 

ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 

563,885,145.42 -1,424,854.58 =563 89.977... 4:5). 412 
-25,000,000.00 =42,6593).01 25,042, 653). Oa 


=3,.520, 000.00 
-583178910.14 -6,.934,313.75 586,205, 134.03 


197696225 =1 9), 696525 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
G SUSAN LEAL 
TREASURER 
DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 
May 5, 2000 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past ten months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 127,276,522 Earned Interest Yield 
Total Net Earnings $ 124,299,550 Pooled Funds 5.788% 
Average Age of Portfolio 302 Days All Funds 5.679% 


Total cost of the securities on hand on April 30, 2000 was $2,921,415,347 with a market value of 
$2,911,060,913 plus fixed assets accrued earnings of $16,379,426. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
April 30, 2000. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of April 2000, earned interest yield and end of 
period portfolio balance and yield. | 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on April 30, 2000. 

4. General journal detailing purchases, sales, and interest activities during the month of April 


2000. 
Very truly yours, MmACLIRACAITC DEE 
7 KL, WIViITLIN TO 
f .Y Af eo ) 
MAY ~ & 200 
Susan Leal 
Treasurer SAN FRANCISC 
Rive: PUBLIC LIBRAR 


cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., E. Navas 
Transportation Authority — C. Clark 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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SAN FRANCISCO OFFICE OF THE TREASURER 


INVESTMENT REPORTS 


The report for April 2000 is missing. 
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CITY AND COUNTY OF DEN FRANCISCO OFFICE OF THE TREASURER 
Pac Repo | SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





June 7, 2000 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 
under management. To highlight the activities of our portfolio during the past eleven months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 
regulations. 


Interest Received $ 148,067,656 Earned Interest Yield 
Total Net Earnings $ 139,074,849 Pooled Funds 5.809% 
Average Age of Portfolio 311 Days All Funds 5.717% 


Total cost of the securities on hand on May 31, 2000 was $2,870,634,624 with a market value of 
$2,856,929,452 plus fixed assets accrued earnings of $11,194,255. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
May 31, 2000. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six-months. 


The reports reflect: 


1. Interest received and earnings for the month of May 2000, earned interest yield and end of 
period portfolio balance and yield. 4, 

2. Recap of amounts invested in each type afanvestment: 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on May 31, 2000. 

4. General journal detailing purchases, sales, and interest activities during the month of May 2000. 


DOCUMENTS DEPT. 





Susan Leal 
Treasurer 


JUN - 7 2000 


Bie. SAN FRANCISCO 


cc: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRARY 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., E. Navas 
Transportation Authority — C. Clark 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 
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THROUGH 5/31/00 


ALL FUNDS 
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=------- GOV'T SECURITIES -------- 


ASSETS 
20,791, 134.88 
14,775, 298.65 
2,869,749,516.46 
6.062 

2,870, 634, 623.66 
2,874,202, 360.90 
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000 


~--------- TIME DEPOSITS --------- 


ASSETS 


. 000 
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SUMMARY DESCRIPTION 
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INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 


MAJOR SORT KEY IS ICC# 


TREASURY NOTES SBRIS aC) | 
FNMA DISCOUNT NOTES -864(C) 
FMC DISCOUNT NOTES 6.86% (C) 
BANKERS ACCEPTANCE-DOMESTIC . 74% (C) 
COMMERCIAL PAPER DISC 13.55% (C) 
NEGOTIABLE C.D.'S 37.06% (C) 
REPORT TOTALS 
ASSETS 
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AS 5 5 4 
INVENTORY 
5/31/00 

CUPN TRDNG 

RATE YIELD 

52928" S82 

6.000 6.086 

6.010 6.100 

55949) 16060 

6.376. 6.434 

6.387. 6.387 

FIXED 6.029" =46 24194 


ES 7C.50 


- 448 


99.068 


98.5583 


98 922 


98.154 


99.104 


100.000 
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RUN: 


PAR VALUE 

SHARES, 
1,128,005, 600.00 
25,000,000.00 
200,000, 000.00 
21,500,000.00 
450,384,000.00 


1,064,000,000.00 
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INVEST 
NUMBER 
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DESCRIPTION 
PURCHASE MATURITY DATE 
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NOTE (98.28) 
07/20/95 06/30/00 
NOTE (99.26) 
06/30/98 06/30/00 
NOTE (99.26) 
06/30/98 06/30/00 
NOTE (99.26) 
06/30/98 06/30/00 
NOTE (99.26) 
06/30/98 06/30/00 
NOTE (99.26) 
01/31/96 07/31/00 
NOTE (99.28) 
01/31/96 07/31/00 
NOTE (99.24) 
01/31/96 07/31/00 
NOTE (99.275) 
01/31/96 07/31/00 
NOTE (99.275) 
01/31/96 07/31/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.25) 
02/29/96 02/28/01 
NOTE(99.25) , 
02/29/96 02/28/01 
NOTE (99.16) 
02/29/96 02/28/01 
NOTE (98.5) 
03/11/96 02/28/01 
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INVESTMENTS OUTSTANDING AS OF 05/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


9128274J8 


91282748 


912827498 


9128274J8 


9128273D2 
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9128273D2 
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FUND CPN RATE 


SAFE 


YTM TR 
5.8750 
6.1400 
5.3750 
5.4948 
5.3750 
5.4948 
5.3750 
5.4948 
5.3750 
5.4948 
6.1250 
6.4200 
6.1250 
6.4100 
6.1250 
6.4400 
6.1250 
6.4200 
6.1250 
6.4200 
6.0000 
6.0346 
6.0000 
6.0346 
6.0000 
6.0346 
6.0000 
6.0375 
6.0000 
6.0375 
6.0000 
6.0404 
6.0000 
6.0404 
6.0000 
6.0404 
6.0000 
6.0404 
6.0000 
6.0404 
5.6250 
5.6800 
5.6250 
5.6800 
5.6250 
5.7400 
5.6250 
6.0600 


PAR/ SHARES 
BOOK 


5,000,000.00 
4,943, 190100 
12,000,000.00 
14973712006 
12,000,000.00 
1 973 47h:2.0:.5:00 
12,000,000.00 
7 93/35, 20.5010 
12,000,000.00 
I 9713 V20% 00 
7,000,000.00 
6, 917,110.00 
7,000,000.00 
67 9215,,8507:00 
7,000,000.00 
67912; 205. 00 
7,000,000.00 
6;,920;,138 .22 
7,000,000.00 
6, 919,400. 27 
5,000,000.00 
4, 999, 31250 
5,000,000.00 
4, 9995 342.50 
5,000,000.00 
4,995, 312.50 
5,000,000.00 
4,994,921 .85 
5,000,000.00 
45-9947 921585 
5,000,000.00 
Vas so rool eat Ae) 
5,000,000.00 
45, 994F. SS 25 
5,000,000.00 
Ay Oe DOie2) 
5,000,000.00 
45, 994), 031325 
~5,000,000.00 
Ay 00s SBD 
20,000,000.00 
19), 952%, 624 60 
5,000,000.00 
4,988,150.00 
25,000,000.00 
247, 8709, D125 
5,000,000.00 
4, 90M; OSI. 25 


MARKET VALUE 
MARKET PRICE 
5,001,562.50 

100.0312500000 
12,000,000.00 
100.0000000000 
12, 000,000.00 
100.0000000000 
12,000,000.00 
100.0000000000 
12,000, 000.00 
100.0000000000 
71700270687. 50 
100.0312500000 
7,002,187.50 
100.0312500000 
7,002,187.50 
100.0312500000 
7,002,187.50 
100.0312500000 
7,002,187.50 
100.0312500000 
5,000, 000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
5,000,000.0Q 
100.0000000000 
5,000, 000.00 
100.0000000000 
5,000, 000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
19,862,500.00 
99. 31250000000 
4,965, 625.00 
99. 31250000000 
24,828,125.00 
99. 31250000000 
4,965,625.00 
99. 31250000000 
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88,186.81 
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88,186.81 
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284, 307.07 
SUNGARD 
TA, O7Ge77 
SUNGARD 
355, 383.83 
SUNGARD 
Ti, OlGnee 7. 
SUNGARD 
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UNREALIZED GAIN 
UNREALIZED LOSS 
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26,880.00 
26,880.00 

' 26,880.00 
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INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 2 


(RPTMET} RUN: 06/02/00 00:01:54 


INVESTMENTS OUTSTANDING AS OF 05/31/00 
MAJOR SORT KEY IS ICC} 


INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR-“ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE: UNREALIZED LOSS 
34829 T NOTE(98.5) 9128.2 1X23 iO) LOO: 5.6250 5,000,000.00 AY, 969,625... 00 “71,076.77 98,093.15 
Q3/11/96 02/28/01 89 000 6.0600 4,907,031.25 99.31250000000 SUNGARD 
34830 NOTE (98.19) 912827X23 19" NOOR S6250 5,000,000.00 4,965,625.00 TA OU. ail 31917 93.75 0 
08/12/96 °02/28;/01 7L 000 3.2900 4,929,687.50 99.31250000000 SUNGARD 
35706 NOTE 912827X64 L£9- “100; | 622500 7,000,000.00 6, 971.,, 562.50 38,043.48 P9296. 87). 
04/24/97 04/30/01 40 000 6.6928 6, 892,265.63 99.59375000000 SUNGARD 
35707 NOTE 912827X64 19 100 6.2500 7,000,000.00 6, 9717, 5622.50 38,043.48 ' 80,390.62 
04/24/97 04/30/01 87 000 6.6974 6,.891,171.88 99.593775000000 SUNGARD 
35708 NOTE 912827X64 19 100 6.2500 7,000,000.00 6, 9717562..50 38,043.48 TO 29691 
04/24/97 04/30/01 74 OOO 6.6928 6, 892,265.59) 99 ..59375000000 SUNGARD 
35709 NOTE 912827xX64 V9 “100! 1-6. 2500 7,000,000.00 ~~ 6,9712,562.50 38,043.48 81,484.37 
04/24/97 04/30/01 89 000 6.7019 6,890,078.13 99.59375000000 SUNGARD 
SOT S7 NOTE (100.2) 912827459 19 100 5.6250 30,000,000.00 29;,,1700, 000.00 VA, 9595 16 
05/15/98 05/15/04 40 000 5.6135 30,009,375.00 99.00000000000 SUNGARD =3:09.,3:751.00 
36761 NOTE (100.2) 912827459 19 100 526250 30,000,000.00 29,700,000.00 Vp IS95.46 
05/15/98: 05/15/01 87 O00 S:6135 30,009,375.00 99.00000000000 SUNGARD =309;, 375%./00 
37600 NOTE < 1(99 32:1) 9128275H1 19 100 5.2500 8,000,000.00 7,885,000.00 L, 147.54 
06/01/99 05/31/01 74 OOO 5.4338 7,972,500.00 98.56250000000 SUNGARD -87,500.00 
37601 NOTE (99.21) 912827 5H 1.9) L007 32:2500 8,000,000.00 7,885,000.00 1, Lar 54 
06/01/99 05/31/01 87 O00 5.4338 7,972,500.00 98.56250000000 SUNGARD -87,500.00 
37602 NOTE (99.21) 9128275H1 PO 95310" “S52500 8,000,000.00 7,885, 000.00 Wh, hay 54 
06/01/99 05/31/01 40 000 5.4338 7,972,500.00 98.56250000000 SUNGARD -87,500.00 
351-92 NOTE (97.8) 912827B92 19 100. 7.8750 7,000,000.00 7,087, 30:0:. 0.0 E62, 043.27 280,609.37 
08/15/96 08/15/01 40 000 8.5648 6,806,890.63 101.2500000000 SUNGARD 
35213 NOTE (98.27) 912827239 19 100 6.5000 5,000,000.00 4, 984: 3°75... 00. 82), 133205 42,968.75 
09/03/96 08/31/01 89 000 6.7804 4,941,406.25 939.68750000000 SUNGARD 
35214 NOTE (98.27) 912827239 19). LOOP “65000 5,000,000.00 4,984,375.00 B27 SSIS 42,968 15 
09/03/96 08/31/01 74 OOO 6.7804 4,941,406.25 99.68750000000 SUNGARD 
35215 NOTE (98.27) 912827239 £9) 100. “65.000 5,000,000.00 4,984,375.00 82, 133. 5 42,968.79 
09/03/96 08/31/01 40 000 6.7804 4,941,406.25 99.68750000000 SUNGARD 
35254 NOTE (97.11) 912827239 19_ 100 ~6.5000 5,000,000. 00 4, 984,375.00 82 133 . v5 EG Be SG 
09/03/96 08/31/01 Se 000! > WH akSar6 4,865,176.64 99.68750000000 SUNGARD 
37786 NOTE (99.26) 9128275P3 19 200 5.5000 5,000,000.00 4,923,437 .50: 69,497.28 
08/31/99 08/31/01 40 000 5.6130 4,989,453.13 98.46875000000 SUNGARD =6'6,, 01'S. 163 
37787 NOTE (99.30) 9128275P3 19, +200 3550100 10,000,000.00 9: 8416, 87 5:.(010 138, 99!4:.57 
08/31/99 08/31/01 40 000 5.5498 9,990,700.00 98.46875000000 SUNGARD 143, 825.00 
37788 NOTE: (99.235) FIZ 27523 19F 100 -5:. 5000 10,000,000.00 9,846,875.00 138, 994.07 
08/31/99 08/31/01 40 O00 5.6465 9,972,656.25 98.46875000000 , SUNGARD =125, 7B8L.25 
37789 NOTE (99.21) GT 28279P3 I MOO: jo50.00 ~5,000,000.00 4,923, 43250 69,497.28 
08/31/99 08/31/01 40 000 5.6885 4,982,421.88 98.46875000000 SUNGARD =58, 984.38 
9P2827'5P3 5.5000 10,000,000.00 9 8:46; Bila 0,0 138 994.57 7 
08/31/99 08/31/01 89: O00 S.9450 9,991,600.00 98.46875000000 SUNGARD =144i, 725-00 
Be SES NOTE = (9921); 91.28275P3 ISS OOF 5225000 5,000,000.00 AV, O23), 439.30 69), 490.28 
08/31/99 08/31/01 89 000 5.6885 4,982,421.88 98.46875000000 SUNGARD =58, 984.38 
A 37792 NOTE (99.30) GIZBZ7IS ES 9) =hOO! S75 00.0 10,000,000.00 9,846,875.00 As} 8} VAS Sh ; 
08/31/99 08/31/01 74 OOO 5.5450 9,991,600.00 98.46875000000 SUNGARD -144,725.00 
By 308.93 NOTE (99.21) 9128275P3 HO OO) Se 5.000 5,000,000.00 4,923, 437.50 69,497.28 
08/31/99 08/31/01 (4 O00) SA68'85 4,982,421.88 98.46875000000 SUNGARD -—58, 984.38 


. 
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INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 
37794 
B70 
37994 
37995 
35462 
35520 
35921 
35522 
35923 
35524 
399725 
35526 
35925 
35528 
38096 
38097 
38098 
38099 
38100 
38101 
35724 
36196 


A 36197 


A 36198 


qT 


ib 


IT 





NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.23) 
14/30/99 1173107011 
NOTE (99.23) 


11/30/99 11/30/01 
NOTE 
12/31/96 12/31/01 
NOTE (98.2) 
01/31/97 01/31/02 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) 
01/31/97 01/31/02 
NOTE (99.11) 
01/31/97 01/31/02 
NOTE (99.25) 
01/31/97 (01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 


T NOTE (99.16) 


01/31/97 01/31/02 


T NOTE (99.16) 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


01/31/97 01/31/02 
(99.18) 
01/31/00 01/31/02 
(99.25) 
01/31/00 01/31/02 
(99.25) 
01/31/00 01/31/02 
(99.18) 
01/31/00 01/31/02 
(99.25) 
01/31/00 01/31/02 
(99.18) 
01/31/00 01/31/02 
(99.16) 
04/30/97 04/30/02 
(100.60) , 
10/31/97 10/31/02 


T NOTE (100.60) 


10/31/97 10/31/02 


T NOTE (100.60) 


O)/-Gny/Oe SO Sale AO2. 


TOY. / eC 10 °U Ne TY 


DANIEL 
INVESTMENT 


O 


it SA 


DeAy ihe 


INVENTORY WITH 


4 ior Oo 4 
MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


9128 275P3 


9128:275P3 


9128272C5 


91 28272C5 


912827201 


912827266 


9128272G6 


9128272G6 


9128272G6 


9128272G6 


912827266 


912827266 


912827266 


9128272G6 


9128275xX6 


9128275X6 


9128275X6 


9128275X6 


9128275X6 


9128275X6 


9128272S0 


9128273L4 


9128273L4 


9128273L4 


BANK 
BROK 


FUND 
SAFE 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
1 
000 
100 
000 
ut 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
i 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
1 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
5.5000 
5.6885 
5.5000 
5.0450 
3.87 50 
6.0306 
538:750 
6.0306 
6.1250 
6.1864 
6.2500 
Ox. OR 
6:.'2500 
6.6536 
6.2500 
6.4092 
6.2500 
6.4092 
6.2500 
@:.3051 
6.2500 
6.3702 
6.2500 
6.3720 
6.2500 
6.3609 
6.2500 
6.3702 
6..3:750 
6.6164 
6.3750 
6.5061 
6.3750 
6.5061 
6..3:7.50 
6.6121 
6.3750 
6.5019 
6). 37/50 
OG 2a 
6.6250 
6.7526 
oe S00 
5.7064 
S900 
5.7082 
5) Ha00 
bi (OBZ 


PAR/ SHARES 
BOOK 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9,991, 6010.00 
25,000,000.00 
247,927, 134..38 
25,000,000.00 
24,927, 1734238 
10,000,000.00 
91, 9:16, 962.50 
10,000,000.00 
9), 8.07, 262.50 
20,000,000.00 
19), 661;:3'68. 75 
4,000,000.00 
87 913), 125.500 
6,000,000.00 
517 999, 6871)..:510 
5,000,000.00 
4,988,350.00 
10,000,000.00 
9, 949, 28. 10 
10,000,000.00 
9; 948-437... 50 
10,000,000.00 
9), 953;,2625-.100 
10,000,000.00 
9;,:949;,;2.8:. 15 
8,000,000.00 
7, 964,37:9.00 
8,000,000.00 
7,980, 625.00 
8,000,000.00 
14 980.5625: 010 
8,000,000.00 
Fig 969770001100 
8,000,000.00 
7, 981,250...00 
~8,000,000.00 
7,965,000.00 
10,000,000.00 
9,946,600.00 
15,000,000.00 
V5, OZ8yalZo= 00 
15,000,000.00 
US POZ57 SSyoekS) 
15,000, 000.00 
17 W265 9535 3} 


FoR AUN € Lf Sie 30 


448 7 


MARKET VALUE 
MARKET PRICE 


4,923,437 90 
98.46875000000 
9,846,875.00 
98.46875000000 
24, 687,500.00 
98.75000000000 
24,687,500.00 
98.75000000000 
9; ,(910'3;, 2-25; 010 
99.03125000000 
9,948,775 0...00 
99.18750000000 
19), 83:7. 50'0...00 
99.18750000000 
3, 967,,500:.:00 
99.18750000000 
‘5, 9151, 250-.00 
99.18750000000 
47, 99:97, 3¢1 3010 
99.18750000000 
97 91:8;, 190+.-010 
99.18750000000 
9,941.8: 79.0: 010 
99.18750000000 
93, 918., 77 S0¥..010 
99.18750000000 
9,918, 750.00 
99.18750000000 
7,950,000.00 
99.37500000000 
7,950,000.00 
99.37500000000 
19'9.0;,:000:.100: 
99.37500000000. 
7,950, 000..:00 
99.37500000000 
7,950,000.00 
99.37500000000 
7,950,000.00 
99.37500000000 
9,975,000.00 
99.75000000000 
14\,-68'5), 938i? . 50 
97.90625000000 
MATHS IST 5 SO 
97.90625000000 
14, 685, 937/750 
97.90625000000 


RUN: 


06/02/00 


PAGE: 3 
00:01:54 


CURR-ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


697,497 28 
SUNGARD 
138,994 Oe. 
SUNGARD 

A; ,022:.'9'8 
SUNGARD 

4, 002 . 98 
SUNGARD 
2931 Aol 9Z2 
SUNGARD 
20:9;,.47:8..'02 
SUNGARD 
418,956.04 
SUNGARD 
8:3i,7 9s 32 
SUNGARD 
125,686.81 
SUNGARD 
104,739.01 
SUNGARD 
209,478.02 
SUNGARD 
209,478.02 
SUNGARD 
2:0'9.,-47:8-.02 
SUNGARD 
209;,,478:..02 
SUNGARD 
17:0), -93'4'./07 
SUNGARD 
V71:0;, 2934 -.07 
SUNGARD 
170,934.07 
SUNGARD 
170, 93'4..07 
SUNGARD 
17.0), 934.107 
SUNGARD 
17:0), 93'4,07. 
SUNGARD 
57,608.70 
SUNGARD 
75,000.00 
SUNGARD 
75,000.00 
SUNGARD 
HS7 OOORO0 
SUNGARD 


=3'8;,-98:4;. 318 
-144,725.00 
' ~240, 234.38 
-240,234.38 


=73;,437 750 
1117487 3.50 


17 OpalisslieZio 


= 5}, 625:..010 

= 8,43 7-390 
=28,,-919:200 
-30,468.70 
=2:9), 6877-50 
-34,375.00 
=3'10; A468. 1-5 
=14;, 3:75:00 
310; 1625..00 
=3'0;,<625;. 010 
=15;, 000.00 
= 345,200,100 
=15, 000-00 
28,400.00 
=342, 187/50 
348, 0iS 63 
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INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.9) 
03/31/98 03/31/03 
NOTE (99.9) 
03/31/98 03/31/03 
NOTE (99.9) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.13) 
03/31/98 03/31/03 
NOTE (99.13) 
03/31/98 03/31/03 
NOTE (99.13) 
03/31/98 03/31/03 
NOTE (99.13) 
03/31/98 03/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (88.20) , 
09/27/94 08/15/03 
NOTE (99.22) 
11/16/98 11/15/03 
NOTE (98.25) 
11/16/98 11/15/03 


Y 7 C€ 


O U'N TX 


DANTIEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


O 
DAL 


Bs SA 
ng 


N 


FRAN € I 
AD LS) = 524 


INVESTMENTS OUTSTANDING AS OF 05/31/00 
MAJOR SORT KEY IS ICC# 


CUSTP 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274B5 


9128274H2 


9128274H2 


912827403 


9128274U3 


BANK 
BROK 


FUND CPN RATE 
SAFE YTM TR 
5005 5.5000 
000 5.6148 
100 » 5.5000 
000 5.6160 
3052 5.5000 
000 5.6148 
3051 5.5000 
000 5.6043 
100 5.5000 
000 5.6149 
100 5.5000 
000 5.6149 
100 5.5000 
000 5.6689 
100 5.5000 
000 5.6707 
100 5.5000 
000 5.6707 
100 5.5000 
000 5.6762 
100 5.5000 
000 5.6762 
100 5.5000 
000 5.6762 
100 5.5000 
000 5.6762 
100 5.5000 
000 5.6397 
100 5.5000 
000 5.6397 
100 5.5000 
000 5.6397 
100 5.5000 
000 5.6397 
100 5.5000 
000 5.5634 
100 5.5000 
000 5.5634 
100 5.5000 
000 5.5634 
100 5.5000 
000 5.5634 
2535 5.7500 
000 7.5200 
9530 4.2500 
000 4.3250 
100 4.2500 
000 4.5217 


PAR/ SHARES 
BOOK 
200,000.00 
199; 010.00 

8, 650,000.00 
8, 606, 73:2. 50 
15:0; 000:./00 
14'9), 257250 
1,000,000.00 
99'5, 500: 00 
10,000,000.00 
9,950,500.00 
10,000,000.00 
9, 950; 500:.00 
10,000,000.00 
979277343575 
10,000,000.00 
9), 926,562.50 
10,000, 000.00 
9), 92'S, 362-50 
7,000,000.00 
67946, 953.413 
7,000,000.00 
6, 946, 953. 13 
7,000,000.00 
6, 946; 953.13 
7,000,000.00 
6; 946, 953.13 
10,000,000.00 
979389, 8432 79 
10,000,000.00 
9,.939,843=75 
10,000,000.00 
9, 93977843). 75 
10,000,000.00 
9, 93.93, 843275 
25,000,000.00 
24,931,640. 63 
25,000,000.00 
247 931 7640. 63 
~5,000,000.00 
A986, 328513 
5,000,000.00 
A AI8G; S282 U2 
5,000.00 
Uc lS ea 2S) 
10,000,000.00 
9,966, 600.00 
10,000,000.00 
DIT) Orsi) oO) 


C10) 


4 487 


MARKET VALUE 
MARKET PRICE 
193), 812350 
96.90625000000 
873827 390563 
96.90625000000 
1415723:59'43'8 
96.90625000000 
969,062.50 
96.90625000000 
9716907625. 00 
96.90625000000 
9,690; 6252.00 
96.90625000000 
9, 690;,625:. 00 
96.90625000000 
91:69:07 -625:...00 
96.90625000000 
9,690, 625.00 
96.90625000000 
6,783; 437.50 
96.90625000000 
6, 783,437.50 
96.90625000000 
6,783, 437.50 
96.90625000000 
6, 783,437.50 
96.90625000000 
9,690,625.00 
96.90625000000 
9,690; 625.00 
96.90625000000 
9,690, 625.00 
96.90625000000 


9), 690), 625/00. 


96.90625000000 
24,218,750.00 
96.87500000000 
24,218, 750.00 
96.87500000000 
4,843,750.00 
96.87500000000 
4,843,750.00 
96.87500000000 
4,868.75 
97.37500000000 
9-218) W259). 00 
92.78125000000 
9) 2118), 2010 
92.78125000000 


RUN: 


CURR“ACCR INT 
PRICE SOURCE 


17-863. 3:9 
SUNGARD 
80!,591./53 
SUNGARD 
eS Tord 
SUNGARD 
9,316.94 
SUNGARD 
93,169.40 
SUNGARD 
93,169.40 
SUNGARD 
93), 169.410 
SUNGARD 
93;,169:.40 
SUNGARD 
93, 697740 
SUNGARD 
657 218.58 
SUNGARD 
65, 218.98 
SUNGARD 
65;.2182,58 
SUNGARD 
65, 218.58 
SUNGARD 
93, 169.40 
SUNGARD 
935 116 9)..4,0 
SUNGARD 
93;,4169'. 40 
SUNGARD 
93,169.40 
SUNGARD 
351 5:6)7..89 
SUNGARD 
3, 156.83 
SUNGARD 
(Poylles ia) 
SUNGARD 
Uy bi Sul) 
SUNGARD 
84.51 
SUNGARD 
NES) Shh JES) 
SUNGARD 
ENS) OSES 1US) 
SUNGARD 





06/02/00 





PAGE: 4 
00:01:54 


UNREALIZED GAIN 
UNREALIZED LOSS 


= 97, L9H 50 
=224;, 34287 
eb re 
=2:6;,-4377.5.5.0 
=259), 871:5%00 
=2:99;,:8757100 
=23'67- 1118295 
=235)7, 931750 
= 2357/9 SNtO0 
OS; 268 
=1637/51'S.63 
=1637 0052.68 
163% 09163 
=24,95 2a Bea 
=24 9), 218) G15 
249,218.75 
=249) 208519 
=H 27 890763 
=Fi2; 8 90Ri6S 
=A DW Odes 
=1427 578.2 
437-50 
-688,475.00 


=60i1., 562.50 
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(RPTMKT 
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INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 
37130 T NOTE (98.25) 
11/16/98 11/05/03 
S738. -T NOME (¢99..°8) 
11/16/98 11/15/03 
37141 TT NOTH, 1699.23) 
11L/TG6G/98 11/15/03 
37142 T NOTE (99°58) 
AIT /16/98" 11/15/03 
37143 T NOTE (98.26) 
1/16/98 11/15/03 
37144 T NOTE (98.26) 
11/16/98) 11/725,/03 
371146) T°ONOTE -\(98:.30) 
M1 /16/98 11/15/03 
37950 T" NOTE: (94:10) 
LI T5S/99. 1715/03 
37378 T NOTE (99.22) 
02/16/99 02/15/04 
37379 T NOTH (99:12) 
02/16/99 02/15/04 
37383 T NOTE (98.25) 
02/25/99 02/15/04 
37546 T NOTE) (99.4) 
05/17/99 05/15/04 
37547) TANO TEE (99545) 
05/17/99 05/15/04 
37949 T NOTE (99.17) 
Lif 5i/ 99-0S/157 04 
38273 - T NOTE? (9922) 
05/10/00 05/15/04 
38274 T NOTE? (99): 22) 
05/10/00 05/15/04 
38275 T NOLES (995.22) 
05/10/00 05/15/04 
38276 T NOTE: (99522) 
05/10/00 05/15/04 
SUBTOTAL (Investment Type) 


M 


Gk 
R 


38215 FEDERAL NATL MTG'ASSN DISC N 


04/05/00 06/29/00 


7 


SUBTOTAL (Investment Type) 


p 


Y /-¢ @UN T 
DANIEL 


2° 5 
INVESTMENT INVENTORY WITH MARKET VALUE 


Y 


O 


Ir SA 


DALY 


N 


FRAN CI 
4s 4 


INVESTMENTS OUTSTANDING AS OF 05/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827506 
9128275A6 
912827506 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 
9128275F5 


9V28275F5 


12 TREASURY NOTES 


313588YT6 


41 FNMA DISCOUNT NO 


BANK FUND 

BROK SAFE 
19 100 
89 000 
19 100 
89 000 
19 100 
40 000 
19 100 
74 000 
19 100 
40 000 
19% £00 
87 000 
19 100 
40 000 
19° LOO 
40 000 
19 100 
74 000 
19 OO 
74 000 
19, 40:0 
89 000 
19 00 
74 000 
19° 100 
87 000 
19 100 
45 000 
19 GLO.0 
45 000 
19). OO 
87 000 
NDE = HAOIO 
89 000 
19° 1.010 
40 000 

38.50% (M) 
19) 29216 
40 000 
.87% (M) 


CPN RATE 
YTM TR 
4.2500 
4.9217 


a» 4.2500 


4.4206 
4.2500 
4.4189 
4.2500 
4.4189 
4.2500 
A 5252 
4.2500 
4.5234 
4.2500 
4.4943 
4.2500 
bis B05 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
520333 
5.2500 
5.4560 
5.2500 
5.4579 
5.2500 
5.8824 
5.2500 
6.7885 
5.2900 
6.17931 
5.2500 
6.7885 
5.2500 
6.7885 


6.0000 
6.0862 


PAR/SHARES 
BOOK 
10,000,000.00 
9,879, 687.50 
10,000,000.00 
9, 924, 218.75 
10,000,000.00 
9,925, 000.00 
10,000,000.00 
9), 925;, 000". 0.0 
10,000,000.00 
97.8518). 25: 00 
10,000,000.00 
9:8. 8; 91016..25 
40,000,000.00 
39,566,875: 0.0 
25,000,000.00 
23507 4208.15 
15,000,000.00 
14,950, 781 ..25 
15,000,000.00 
1.4), '9'10'6,,.2:5'0:...0:0 
10,000,000.00 
9,-87:6; 562.50 
10,000,000.00 
9) 910;7937),.50 
10,000,000.00 
9 910) VSG). 2:3 
20,000, 000.00 
1:9),5:0'6, 2150 ./010 
10,000,000.00 
9,467,187.50 
10,000,000.00 
9,465,625.00 
10,000,000.00 
9 AGT, 187.150 
20,000,000.00 
18,,,93'4,,3.7:5.100 
1128005000. 00 
VE UTAS MSL O.A24 


25,000,000.00 
24) 16419; 893035 
25,000,000.00 
24;,64'5;, 8SS033 


MARKET VALUE 
MARKET PRICE 
QF 218 lo. 0'0 
92.78125000000 
97-21 Bs) L255 00 
92.78125000000 
972 1B Sy. OO, 
92.78125000000 
9 278, 225700 
92.78125000000 
95,2:178,, 125). 0.0 
92.78125000000 
O21 871 25..,00 
92.78125000000 
37,112, 500; 00 
92.78125000000 
23), 195, 34.2>. 50 
92.78125000000 
14,100,000.00 
94.00000000000 
14,100,000.00 
94.00000000000 
9,400,000.00 
94.00000000000 
9 7531,,.2502 00 
95.31250000000 
9 9317 250/010 
95.31250000000 
19,062,500.00 
95.31250000000 
OF DSA Zo OR00 
95.31250000000 
97 534,250 400 
95.31250000000 


9, 531,250.00. 
95.31250000000 


19,062,500.00 
95.31250000000 
1099787681.26 
97.49847600000 


24,87 7,,500)400 
99.51000000000 


24,877,500.00 
99.51000000000 


RUN: 


CURR -ACCR INT 
PRICE SOURCE 


06/02/00 


PAGE: 5 
00:01:54 


UNREALIZED GAIN 
UNREALIZED LOSS 





197633 15 
SUNGARD 
189 )7463'3) 5, 45 
SUNGARD 
1:94 683.515 
SUNGARD 
1°9)633%,15 
SUNGARD 
197633515 
SUNGARD 
197 6S8seS 
SUNGARD 
187 93'2:/60 
SUNGARD 
49,082.88 
SUNGARD 
209,443.68 
SUNGARD 
209,443.68 
SUNGARD 
13'9):62:9)..4:2 
SUNGARD 
24-29 2ul 2 
SUNGARD 
2452525 7.2 
SUNGARD 
48,505.43 
SUNGARD 
24226 2 
SUNGARD 
245 2022012 
SUNGARD 
VAN ACA AeLIC 
SUNGARD 
48,505.43 
SUNGARD 


237, 900.00 
SUNGARD 


2601, 562.50 
-646,093.75 
-646, 875.00 
-646, 875.00 
-600, 000.00 
-600, 781.25 
-2, 454,375.00 
=378, 906.25 
-850, 781-25 
-806, 250.00 
=4716, 562050 
=379, 687.50 
-378, 906.25 


-443,750.00 
64,062.50 


65,625.00 
64,062.50 


128, 125.00 


2,291, VON. MG 
=1'9;, 981,996.24 


00 
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BE; SA 


DPA, IY 
INVESTMENT INVENTORY WITH MARKET VALUE 


N FRANCI 


AA Di oo 4 


INVESTMENTS OUTSTANDING AS OF 05/31/00 


MAJOR SORT KEY IS ICC# 





FUND CPN RATE 


INVEST DESCRIPTION CUSIP BANK 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
38213 FEDL HOME LLN MTG CORP DISC 313396YT4 19) 925 
04/05/00 06/29/00 40 000 
38214 FEDL HOME LLN MTG CORP DISC S13396YT4 Oo 91237 
04/05/00 06/29/00 40 000 
38216 FEDL HOME LLN MTG CORP DISC 3133962A4 PQ: 2927 
04/05/00 07/06/00 40 000 
38217 FEDL HOME LLN MTG CORP DISC 313396ZA4 19. 925 
04/05/00 07/06/00 : 40 000 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 6.96% (M) 
38039 BK AMER B/A £9 1 
01/04/00 06/19/00 40 000 
38230 BNY BA 19) 7e22 
04/11/00 07/06/00 70 000 
SUBTOTAL (Investment Type) 51 BANKERS ACCEPTAN . 75% (M) 
38218 NEW YORK TIMES CP 65011JUF11 19 100 
‘04/06/00 06/01/00 40 000 
38262 SALOMON SB C/P T954WOF24 L900 
04/24/00 06/02/00 84 000 
38228 MERRILL LYNCH CP 59018JF66 £9) 95310 
04/10/00 06/06/00 45 000 
38232 SALOMON CP 7954WOF67 19> —94°9) 
04/11/00 06/06/00 89 000 
38248 SALOMON S.B. CP 7954WOF65 19 100 
04/20/00 06/06/00 89 000 
38249 SALOMON S.B. CP 7954WOF65 19 6613 
04/20/00 06/06/00 89 000 
38250 SALOMON S.B. CP 7954WOF65 PONS ABO 
04/20/00 06/06/00 89 000 
38251 SALOMON S.B. CP 7954WOF65 TOR One. 
04/20/00 06/06/00 89 000 
38336 MERRILL LYNCH 59018JF74 LO. 100 
05/31/00 06/07/00 45 000 
38268 SALOMON SMITH CP' 7954WOF81 19 1010 
05/01/00 06/08/00 89 000 
38322 SALOMON BROTHERS 7954W0G33 IS) VAT) 
05/24/00 07/03/00 89 000 
38329 MERRILL LYNCH 59018JG57 e923 
05/30/00 07/05/00 45 000 


WEM VLR 


6.0000 


» 6.0862 


6.0000 
6.0862 
6.0200 
6sl141 
6.0200 
6.1141 
6.0100 
6.1001 


5.8000 
5.9604 
6.0200 
6.1078 


Bin IAI 


6.0400 
6.0973 
6.0600 
6.1000 
6.0500 
6.1085 
6.0600 
Caley 7 
6.0500 
6.0981 
6.0500 
6.0983 
6.0500 
6.0983 
6.0500 
6.0983 
6.5600 
6.5684 
6.2200 
6.2611 
6.5200 
6.5676 
6.5500 
6299382 


PAR/ SHARES 
BOOK 


50,000,000.00 
49), 291, 666267 
50,000,000.00 
49), 2917 666.67 
50,000,000.00 
49),230;7 777 . 78 
50,000,000.00 
AO 23 Ort Tel eh 
200,000,000.00 
197,044, 888.90 


7,000,000.00 
6, Bi; Gok 2a 
14,500,000.00 
WAT 2918473) 8:9 
21,500,000.00 
ZA; VOSA LSS OO 


10,000,000.00 
9,906,044.44 
40,000,000.00 
39,737, 400:00 
10,000,000.00 
99047208. 33 
18,000,000.00 
177,830,320. 00 
28,000,000.00 
28, O42 10.9 
6,000,000.00 
57, 9927, O07 S00) 
6,000,000.00 
5,7 9927607200 
6,000,000.00 
97 9527.60 110.0 
30,000,000.00 
297 9 Ol S833 
50,000,000.00 
AO GT lip Uae. 22 
10,000, 000.00 
DIZ pSOIAOS 
10,000,000.00 
9,934,500.00 


5 C 0 
448 7 


MARKET VALUE 
MARKET PRICE 


49,755; 000'.00 
99.51000000000 
49,799), 000200 
99.51000000000 
AOROI2; 29 2167 
99-38: 4583353333 
497 6927 29367 
99.38458333333 
198, 894,583::3:4 
99.44729200000 


6,977, 600. 00 
99. 68000000000 
T4409 072,92 
99.37291666667 
21 7386).0 72592 
99.47289700000 


10,000,000.00 
100.0000000000 
39799283333 
99°°98208333333 

97.991; 04 S67 
99.91041666667 
1), 983787500 
99.91041666667 
ZT Da IOs: 
99.91041666667 


5,994,625.00. 


99.91041666667 
57 99'47,625)., 00 
99.91041666667 
3, 994,7'62500 
99.91041666667 
29, 967, 750.00 
99.89250000000 
AO OS ie Os Ov 
99) 87458333333 
9,942,666.67 
99.42666666667 
9939), O88iess 
99:5 3:91083333333 


RUN: 


CURR-ACCR INT 
PR{CE SOURCE 


06/02/00 


PAGE: 6 
00:01:54 


UNREALIZED GAIN 
UNREALIZED LOSS 





475,000.00 
SUNGARD 
475,000.00 
SUNGARD 
476; 583533 
SUNGARD 
476, 583.33 
SUNGARD 


168,038.89 
SUNGARD 
1237660: 83 
SUNGARD 


937 95a. 56 
SUNGARD 
2597866. OF 
SUNGARD 

87 7388-89 
SUNGARD 

15 47253 OF1010 
SUNGARD 
P97 FOZISAT 
SUNGARD 

A2 pS oie 19 
SUNGARD 
AZ) SO ee 
SUNGARD 
Ler Soy ees Li) 
SUNGARD 
5,466.67 

, SUNGARD 
267,805.56 
SUNGARD 
14,488.89 
SUNGARD 

3), 63:8) 8)9 
SUNGARD 


-11, 666.67 
-11, 666.67 
“15,069.44 
-15,069.44 


.00 


=2,, 100300 
-6,061.80 


.00 


— 433434 
=5'9 52.09 
=9 7S 100 
=1/, 555. 98 
=o} 5) s) aduu) 
=33'319 
=S3 39 


550.00 


=P 2S Onl 
622.22 


944.44 
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(RPTMKT 


INVEST 
NUMBER 


38330 


)' 


DESCRIPTION 


= 


\Coval 


MR. 


TP «COUN 
DANIEL 


— 


INVESTMENT 


Y 


O 


E SA 


DALY 


INVENTORY WITH MARKET 


FRANCI 
4 1 °5 = 5 5 4 
VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/00 
MAJOR SORT KEY IS ICC# 


CUSTER 


PURCHASE MATURITY DATE 


MERRILL LYNCH 
05/30/00 07/06/00 


38269 SALOMON SMITH CP 
05/01/00 07/12/00 
38323 UNIV OF CALIF 
05/24/00 07/12/00 
38278 MERRILL LYNCH CP 
05/17/00 07/14/00 
38279 MERRILL LYNCH CP 
05/17/00 07/17/00 
38331 MERRILL LYNCH 
05/30/00 ©7717700 
38280 MERRILL LYNCH CP 
05/17/00 07/18/00 
38324 SALOMON BROTHERS 
05/25/00 07/18/00 
38281 MERRILL LYNCH CP 
05/17/00 07/19/00 
38325 SALOMON BROTHERS 
05/25/00 07/21/00 
38332 MERRILL LYNCH 
05/30/00 08/02/00 
38333 MERRILL LYNCH 
05/30/00 08/03/00 
38334 MERRILL LYNCH 
05/30/00 08/04/00 
38335 MERRILL LYNCH 
05/30/00 08/07/00 
38326 UNIV OF CALIF 
05/26/00 08/10/00 
38327 SALOMON BROTHER 
05/26/00 08/29/00 
38328 BK AMER 
05/26/00 09/12/00 
SUBTOTAL (Investment Type) 
38225 BK AMER CD 
04/10/00 06/05/00 
38233 BK AMER CD : 
04/11/00 06/05/00 
38234 BK AMER CD SZ 
04/11/00 06/05/00 
38212 BK AMER CD 


04/04/00 06/06/00 


59018J3G65 


7954WOGC1 


91411SGC8 


59018JGE8 


59018JGH1 


59018JGH1 


59018J5GJI7 


7954W0GJ8 


59018JGK4 


7954WOGM1 


59018JH23 


59018JH31 


59018JH49 


59018JH72 


91411SHA1 


7954WOHVO 


0660PO0JC8 


81 COMMERCIAL PAPER 15. 


06050EKBO 


06050EKC8 


O6050EKC8 


O6050EJUY2 


BANK 
BROK 


19 
89 
G9 
45 
aus) 
45 
19 
45 
Lg 
45 
189 
40 
1) 
89 
des) 
40 


68 


FUND 
SAFE 
906 
000 
100 
000 
9530 
000 
803 
000 
877 
000 
9902 
000 
917 
000 
100 
000 
908 
000 
9530 
000 
927 
000 
919 
000 
887 
000 
909 
000 
906 
000 
909 
000 
906 
000 


% (M) 


CPN RATE 
YTM TR 


624112 
6.5400 
6.5987 
6.5600 
6.6301 
6.5600 
6.63317 
6.6000 
6.6586 
6.5600 
6.6350 
6.6000 
6.6660 
6.5600 
6.6362 
6.6000 
6.6697 
6.6300 
6.7091 
6.6300 
6). 7103 
6.6300 
6.7116 
6.6300 
6.7253 
6.5600 
6.6521 
6.6200 
6.7377 
6.6800 
6.8179 


6.0500 
6.0500 
6.0800 
6.0800 
6.0800 
6.0800 
6.0600 
6.0600 


PAR/SHARES 
BOOK 
11,000,000.00 
10,925; '9'4°8:.:60. 
35,000,000.00 
34,556, 900.00 
5,000,000.00 
4,955,491.67 
15,000,000.00 
14,841,466.67 
17,000,000.00 
16, 811 035. a6 
10,000,000.00 
9, 912,000.00 
18,000,000.00 
17,796, 640.00 
50,000,000.00 
49,505,000.00 
10,000,000.00 
9,885,200.00 
15,000,000.00 
14,843,250.00 
10,000,000.00 
9,882, 133.33 
5,000,000.00 
4,940,145.83 
5,000,000.00 
4,939,225..00 
5,000,000.00 
4,936,462.50 
3,384,000.00 
37, 33, 135.36 
5,000,000.00 
4,912,652 78 
7,000,000.00 
6, 858,422.14 
450,384,000.00 
446,349,256.19 


25,000,000.00 
25,000,000.00 
27,000,000.00 
27,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
20,000,000.00 


S 


€ 0 
4487 


MARKET VALUE 
MARKET PRICE 
10772931,,-020:..8:3 
99). 37291 666667 
34,742, 895.583 
99.26541666667 
4,963, 270..83 
99.26541666667 
14,884,437.50 
99). 22958333333 
16, 899, 891.67 
99) LS 83i333333 
9, Oi pO 83'..33 
99). 19/583333333 
17, 848,425.00 
99.15791 666667 
497578, 950% 39 
99.15791666667 
9,914,000.00 
99.14000000000 
14,865, 625.00 
99.10416666667 
9;, 3816; 333'..33 
98. 86333333333 
42942, 250 00 
98.84500000000 
4,941, 333:.33 
98.82666666667 
4,938, 983.33 
98.77166666667 
3, 340), 542... 00 
98.71666666667 
4 9N8, 46.1647 
98 . 36833333333 
6; 865, 813.89). 
98.08305555556 
448,052,744.21 
99.48238500000 


24,998,770.44 
99 9950 8aa7 7105 
26,998, 787.49 
9999550920754 

QFIF So o0s 92 
99)-99550920754 
19,998, 831.48 
IS SOE oT SM/S27, 


RUN: 


CURR-ACCR INT 
PRICE SOURCE 
4,002.78 
SUNGARD 
190,779.17 
SUNGARD 
7,266.67 
SUNGARD 
41,000.00 
SUNGARD 
46,466.67 
SUNGARD 
3,666.67 
SUNGARD 
49,200.00 
SUNGARD 
64,166.67 
SUNGARD 
27,333.33 
SUNGARD 
19,250.00 
SUNGARD 
3, 683.33 
SUNGARD 
1,841.67 
SUNGARD 
1,841.67 
SUNGARD 
1,841.67 
SUNGARD 
3,699.84 
SUNGARD 
5,516.67 
SUNGARD 
7,193.38 
SUNGARD 


1, 687, L#4:360 


218, 472522 
SUNGARD 
232,560.00 
SUNGARD 
86, US3e03 
SUNGARD 
9572/66. OW 
SUNGARD 


06/02/00 


PAGE: a] 
00:01:54 


UNREALIZED GAIN 
UNREALIZED LOSS 


1,069.44 
-4, 7835394 
522.49 

Y 1, 970:883 
2,389.44 
17, 916566 
2,98:9:/010 
OF AO 
1,466.67 
B20 
516.67 
262.50 
266.66 
2519). AG 


-263.20 
2AT 22 


28,516.06 
=12;, 2027564 


=I), 22996 
=i Dawa 
-449.08 
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(RPTMKT 


INVEST 
NUMBER 


38297 
38241 
38242 
38243 
38244 
38245 
38246 
38247 
38298 
38299 
38300 
38301 
38302 
38303 
38235 
38236 
38237 
38238 
38239 
38240 
38144 
38254 
38255 


38256 


teh yy. 7 € OU 


Rear 


DIA Ny ba 
INVESTMENT INVENTORY WITH MARKET 


NOT 22-0 


pe S 


DALY 


AN E 


RANCHI 
4B) ina 
VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/00 
MAJOR SORT KEY IS ICCtH 


CUSIP 





} 
DESCRIPTION 
PURCHASE MATURITY DATE 

BK AMER C.D. 

05/23/00 06/07/00 
BK AMER C.D 

04/20/00 06/15/00 
BK AMER C.D 

04/20/00 06/15/00 
BK AMER C.D 

04/20/00 06/15/00 
BK AMER C.D 

04/20/00 06/15/00 
BK AMER C.D 

04/20/00 06/15/00 
BK AMER C.D 

04/20/00 06/15/00 
BK AMER C.D 

04/20/00 06/15/00 
BK AMER C.D. 

05/23/00 06/15/00 
BK AMER C.D. 

05/23/00 06/15/00 
BK AMER C.D. 

05/23/00 06/15/00 
BK AMER C.D. 

05/23/00 06/15/00 
BK AMER C.D. 

05/23/00 06/15/00 
BK AMER C.D. 

05/23/00 06/15/00 
BK AMER .CD 

04/11/00 06/19/00 
BK AMER CD 

04/11/00 06/19/00 
BK AMER CD 

04/11/00 06/19/00 
BK AMER CD 

04/11/00 06/19/00 
BK AMER CD 

04/11/00 06/19/00 
BK AMER CD 

04/11/00 06/19/00 
BK AMER CD 

02/25/00 06/20/00 
BK AMER CD 5 

04/04/00 06/20/00 
BK AMER CD 

04/04/00 06/20/00 
BK AMER CD 


04/04/00 06/20/00 


06050EMB8 


06050EKKO 


06050EKKO 


06€050EKKO 


06050EKKO 


06050EKKO 


06050EKKO 


06050EKKO 


06050EMC6 


06050EMC6 


O6050EMC6 


O06050EMC6 


O06050EMC6 


O06050EMC6 


O6€050EKD6 


06050EKD6 


06050EKD6 


06050EKD6 


O06050EKD6 


O06050EKD6 


O6050EHY4 


06050EJZ9 


06050EJZ9 


06050EJ2Z9 


BANK FUND 
BROK SAFE 
19 9901 
40 000 
19 100 
40 000 
£9 1 
40 000 
Lo 1901 
40 000 
19.5622 
40 000 
9° “897 
40 000 
19 88i7 
40 000 
19" 9105 
40 000 
19 907 
40 000 
£9 90 
40 000 
19: 903 
40 000 
19 914 
40 000 
19: 3622 
40 000 
19) +8'5:5 
40 000 
19 LOO 
40 000 
9). 909 
40 000 
19; 9.04: 
40 000 
19: 924 
40 000 
1S =90'6 
40 000 
19 9.03 
40 000 
197. 80.0 
40 000 
Ea te} oy 
40 000 
19 858 
40 000 
PoP 859 
40 000 


CPN RATE 
YTM TR 


~ 6.1000 


6.1000 
6.1000 
6.1000 . 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.5200 
6.5200 
6.0200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.1000 
6.0500 
6.0500 
6.0600 
6.0600 
6.0600 
6.0600 
6.0600 
6.0600 


PAR/ SHARES. 


BOOK 
25,000,000.00 
25,000,000.00 
33, 600,000.00 
33,600,000.00 

1,400,000.00 
1,400,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
4,000,000.00 
4,000,000.00 
2,000,000.00 
2,000,000.00 
3,000,000.00 
3,000,000.00 
11,000,000.00 
11,000,000.00 
2,000,000.00 
2,000,000.00 
4,000,000.00 
4,000,000.00 
1,000,000.00 
1,000,000.00 
4,000,000.00 
4,000,000.00 
18,000,000.00 
18,000,000.00 
6,000,000.00 
6,000,000.00 
9,000,000.00 
9,000,000.00 
7,000,000.00 
7,000,000.00 
6,000,000.00 
6,000,000.00 
~4,000,000.00 
4,000,000.00 
40,000,000.00 
40,000,000.00 
683,860.65 
683,860.65 

NO 13167, 897 «oO 
IO USiG, SOW io 
14 om D248 
14, oy) 24 B'S 


MARKET VALUE 
MARKET PRICE 


25,000,780.70 
100.0031228022 
33,595,893.26 
99.98777755268 
1,399,828.89 
99,98777755268 
2,999, 633.33 
99.98777755268 
2,999, 633.33 
99.98777755268 
2,999, 633.33 
99.98777755268 
3,999,511.10 
99.98777755268 
1,999,755.55 
99.98777755268 
3,000,200.47 
100.0066823012 
11,000,735.05 
100.0066823012 
2,000,133.65 
100.0066823012 
4,000, 267.29 
100.0066823012 
1,000, 066.82 
100.0066823012 
4,000, 267.29 
100.0066823012 
17, 99%, 123..55 
99.98401974048 
5,999,041.18 
99.98401974048 
8,998,561.78. 
99.98401974048 
6,998,881. 38 
99.98401974048 
5,999,041.18 
99.98401974048 
3,999, 360.79 
99.98401974048 
39,991,088.18 
99.97772044916 
683,727.79 
99.98057252194 
19), 733),/016S.2 2 
99.98057252194 
14,576,409.47 
99.98057252194 


RUN: 


CURR-ACCR INT 
PR{CE SOURCE 
40,750.00 
SUNGARD 
239,120.00 
SUNGARD 
9,963.33 
SUNGARD 
21,350.00 
SUNGARD 
21,350.00 
SUNGARD 
21,350.00 
SUNGARD 
28,466.67 
SUNGARD 
14, 233: 33 
SUNGARD 
4,890.00 
SUNGARD 
17,930.00 
SUNGARD 
3,260.00 
SUNGARD 
6,520.00 
SUNGARD 
1,630.00 
SUNGARD 
6,520.00 
SUNGARD 
155,550.00 
SUNGARD 
51,850.00 
SUNGARD 
V1, 275.00 
SUNGARD 
60,491.67 
SUNGARD 
51,850.00 
SUNGARD 
34,566.67 
SUNGARD 
652,055.56 
SUNGARD 
6,676.76 
SUNGARD 
192,697.91 
SUNGARD 
142,342.00 
SUNGARD 


06/02/00 


PAGE: 8 
010 :.O0.35:4 


UNREALIZED GAIN 
UNREALIZED LOSS 


780.70 


-4,106.74 

’ = all 
-366.67 

-366.67 

=3166:. 67 

-488.90 


-244.45 
200.47 


139.05 
13 32:69 
267.29 
66.82 


267..29 


-2,876.45 
-958.82 
-1,438.22 
=i, 118.62 
-~958.82 
639 21 
=B, 911.82 
~132.86 
-3,834.38 


—2,, 032.38 
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INVEST DESCRIPTION 


NUMBER 


38267 
38304 
38305 
38306 
38307 
38308 
38309 
38310 
38311 
38312 
38313 
38314 
38263 
38315 
38316 
38264 
38145 
38043 
38265 
38270 
38285 
38286 
38287 


38288 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


PURCHAS 


AMER CD 

04/28/00 

AMER C.D. 
05/23/00 

AMER C.D. 
05/23/00 

AMER C.D. 
05/23/00 

AMER C.D. 
05/23/00 

AMER C.D. 
05/23/00 

AMER C.D. 
05/23/00 

AMER C.D. 
05/23/00 

AMER C.D. 
05/23/00 
AMER C.D. 
05/23/00 
AMER C.D. 
05/23/00 
AMER C.D. 
05/23/00 
AMER CD 

04/25/00 
AMER C.D. 
05/24/00 
AMER C.D. 
05/24/00 
AMER CD 

04/25/00 
AMER CD 

02/25/00 
AMER CD 

01/06/00 
AMER CD 

04/25/00 
AMER C.D. 
05/05/00 
AMER C.D. 
05/19/00 
AMER C.D. 
05/19/00 
AMER C.D. 
05/19/00 
AMER C.D. 
05/19/00 


—E MATURITY DATE 


06/20/00 
06/21/00 
06/21/00 
06/21/00 
06/21/00 
06/21/00 
06/21/00 
06/23/00 
06/23/00 
06/23/00 
06/29/00 
06/30/00 
07/03/00 
07/03/00 
07/03/00 
07/05/00 
07/07/00 
07/18/00 
07/18/00 
07/18/00 
07/18/00 
07£18/00 
07/18/00 


07/18/00 


Clie 3x 


Gare 


JACTODUEN a ae 
DANIEL 


O 


DAL 


E SA 
Y 


N Bi 


RANCI 
4 1, 5) =5 5) 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 05/31/00 


CUSIP 


06050EKU8 


O6050EMD4 


O6050EMD4 


O6050EMD4 


O6050EMD4 


O6050EMD4 


O6050EMD4 


O06050EME2 


O6050EME2 


O6050EME2 


O6050EMF9 


06050EMG7 


06050EKM6 


O6050EMHS 


O06050EMHS5 


O6050EKN4 


06050EHZ1 


O6050EFNO 


O6050EKP9 


O6050ELE3 


O6050ELX1 


O06050ELX1 


O6050ELX1 


O6050ELX1 


BANK 
BROK 


19 
40 
19 
40 
19 
40 
IRS 
40 
19 
40 
1g9 
40 
19 
40 
1:9 
40 
139 
40 
189 
40 
19 
40 
ay) 
40 
139 
40 
19 
40 
1E9 
40 
139 
40 
129 
40 
19 
40 
19 
40 
19 
40 
159 
40 
189 
40 
19 
40 
189 
40 


FUND CPN RATE 


SAFE 
100 
000 
919 
000 
915 
000 

1 
000 
880 
000 

9902 
000 
906 
000 

9530 
000 
888 
000 
856 
000 
100 
000 
100 
000 
100 
000 
916 
000 
924 
000 
100 
000 
100 
000 
892 
000 
100 
000 
100 
000 
910 
000 
902 
000 
924 
000 
907 
000 


EME TR 


a 6.59200 


6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.2500 
6.2500 
6.6300 
6.6300 
6.6300 
6.6300 
6.2500 
6.2500 
6.1700 
6.1700 
6.0500 
6.0500 
6.2500 
6.2500 
6.5000 
6.5000 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 


MAJOR SORT KEY IS ICC# 


PAR/SHARES 
BOOK 

25,000, 000.00 
25,000,000.00 
10,000,000.00 
10,000,000.00 
6,000,000.00 
6, 000,000.00 
1,000,000.00 
1,000, 000.00 
2,000,000.00 
2,000,000.00 
4,000,000.00 
4,000,000.00 
2,000,000.00 
2,000,000.00 
13,000,000.00 
-13,000,000.00 
10,000,000.00 
10,000,000.00 
2,000,000.00 
2,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
40,000,000.00 
40,000,000.00 
11,000,000.00 
11,000,000.00 
20,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
35,000,000.00 
35,000,000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
20,000,000.00 
2,000,000.00 
2,000,000.00 
15,000,000.00 
15,000,000.00 
7,000,000.00 
7,000,000.00 


MARKET VALUE 
MARKET PRICE 


24,997,424.51 
99.98969805593 
10,000, 934.54 
100.0093453573 
6,000,560.72 
100.0093453573 
1,000,093.45 
100.0093453573 
2,000,186. 91 
100.0093453573 
4,000,373.81 
100.0093453573 
2,000,186.91 
100.0093453573 
13,001, 330.13 
100.0102317951 
10, 001,023.18 
100.0102317951 
2,000,204.64 
100.0102317951 
50,006, 443.69 
100.0128873750 
50,006, 664.71 
100.0133294281 
39,993,073.97 
99.98268491516 
Il 2002 222 593 
100.0202084659 
20,004,041.69 
100.0202084659 
49,990,821.00 
99.98164200530 
34,988,017.29. 
99.96576367302 
24,983,241.96 
99.93296785945 
49,987,440.51 
99.97488101534 
25 7.002 2312 wh2 
100.0092484870 
20,005, 971.30 
100.0298565133 
2,000,597.13 
100.0298565133 
15,004,478.48 
100.0298565133 
7,002,089. 96 
100.0298565133 


RUN: 


06/02/00 


PAGE: 9 
00:01:54 


CURR’“ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


146,388.89 
SUNGARD 
16, 300.00 
SUNGARD 
9,780.00 
SUNGARD 
1,630.00 
SUNGARD 
3,260.00 
SUNGARD 
6,520.00 
SUNGARD 
3,260.00 
SUNGARD 
21,190 00 
SUNGARD 
16,300.00 
SUNGARD 
3,260.00 
SUNGARD 
81,500.00 
SUNGARD 
81,500.00 
SUNGARD 
256,944.44 
SUNGARD 

6 2016-467 
SUNGARD 
29,466.67 
SUNGARD 
321,280.56 
SUNGARD 
581 78:65 32:8 
SUNGARD 
617,604.17 
SUNGARD 
321 j1801256 
SUNGARD 
1:21 7:87:5:3010 
SUNGARD 

4) 295572016 
SUNGARD 
4195 3516 
SUNGARD 
35,966.67 
SUNGARD 
16,784.44 
SUNGARD 


=27, 2149 
934.54 


560.72 

; 93.45 
L8i6 391 
37/3: 38:1 
1861091 
17330213 
jf -0 23-8 
204.64 
6,443.69 
6,664.71 
216,926 40/3 
2e2en IS 


4,041.69 


= Ol OOO 
=e, 82a 
-16,758).04 


= 2 DSO A 
2a lee 


Sy S/S SO) 
EVILS ILS 
4,478.48 


2,089.96 


i 
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INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 
38289 BK 
38284 BK 
38317 BK 
38318 BK 
38319 BK 
38320 BK 
38321 BK 
38120 BK 
38047 BK 
38048 BK 
38049 BK 
38050 BK 
38051 BK 
38052 BK 
38290 BK 
38291 BK 
38292 BK 

A 38293 BK 

A 38294 BK 

A 38295 BK 
38296 BK 

A 38121 BK 

A 38277 BK 

A 38283 BK 


AMER C.D. 
05/19/00 07/18/00 
AMER C.D. 
05/19/00 08/01/00 
AMER C.D. 
05/24/00 08/01/00 
AMER C.D. 
05/24/00 08/02/00 
AMER C.D. 
05/24/00 08/02/00 
AMER C.D. 
05/24/00 08/02/00 
AMER C.D. 
05/24/00 08/02/00 
AMER CD 

02/17/00 08/09/00 
AMER CD 

01/07/00 08/15/00 
AMER CD 

01/07/00 08/15/00 
AMER CD 

01/07/00 08/15/00 
AMER CD 

01/07/00 08/15/00 
AMER CD 

01/11/00 08/15/00 
AMER CD 

01/11/00 08/15/00 
AMER C.D. 
05/19/00 08/15/00 
AMER C.D. 
05/19/00 08/15/00 
AMER C.D. 
05/19/00 08/15/00 
AMER C.D. 
05/19/00 08/15/00 
AMER C.D. 
05/19/00 08/15/00 
AMER C.D. 
05/19/00 08/15/00 
AMER C.D. 
05/19/00 08/15/00 
AMER CD P 
02/18/00 08/23/00 
AMER C.D. 
05/17/00 11/07/00 
AMER CD 

05/17/00 11/07/00 


M 


Cou 
R 


TY ./ (6-0 ULN TY 


DAN TITEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


O 


is SA 


DALY 


ER AN JC fT 
41 2575 4 


INVESTMENTS OUTSTANDING AS OF 05/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


O6050ELX1 
06050ELZ6 
O6050EMJ1 
06050EMK8 
06050EMK8 
06050EMK8 
06050EMK8 
O6050EHP3 
O6050EFQ3 
O6050EFQ3 
06050EFQ3 
06050EFQ3 
O6050EFS9 
O6050EFS9 
O06050ELY9 
O6050ELY9 
O6050ELY9 
O6050ELY9 
O6050ELY9 
O06050ELY9 
O6050ELY9 
06050EHQ1 
O06050ELTO 


O06050ELTO 


BANK 
BROK 


FUND CPN RATE 


SAFE 
908 
000 

9901 
000 
858 
000 

9530 
000 
923 
000 
860 
000 
100 
000 

1 
000 
100 
000 
467 
000 
Aga 
000 
473 
000 
910 
000 
100 
000 
920 
000 
907 
000 
900 
000 
906 
000 

9701 
000 

1901 
000 
892 
000 
910 
000 
100 
000 

1 
000 


YTM TR 


6.7500 
6.7500 
6.7500 
6.7500 
6.7500 
6.7500 
6.7500 
6.7500 
6.7500 
6.7500 
6.2000 
6.2000 
6.1100 
6.1100 
6.1100 
6.1100 
6.1100 
6.1100 
6.1100 
6.1100 
6.1200 
6.1200 
6.1200 
6.1200 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.2000 
6.2000 
7.0000 
7.0000 
7.0000 
7.0000 


PAR/SHARES 
BOOK 


6,000,000.00 
6,000,000.00 
5,000,000.00 
5,000, 000.00 
50,000, 000.00 
50,000,000.00 
15:,,00.07000:.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
6,000,000.00 
6,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
20,000,000.00 
4,692,000.00 
4,692,000.00 
93,000.00 

93,, 000:..00 
175,000.00 
175, 000.00 
40,000.00 
40,000.00 
8,000,000.00 
8,000,000.00 
12,000,000.00 
12,000,000.00 
7,000,000.00 
7,000,000.00 
6,000,000.00 
6,000,000.00 
18,000,000.00 
18,000,000.00 
3,000,000.00 
3,000,000.00 
7,000,000.00 
7,000,000.00 
~4,000,000.00 
4,000,000.00 
5,000,000.00 
5,000,000.00 
30,000, 000.00 
30,000,000.00 
49,000,000.00 
49,000,000.00 
1,000,000.00 
1,000, 000.00 


(eal 
=) 


Cr 
4 48 7 


MARKET VALUE 
MARKET PRICE 
6,004 7 9ae-39 
100.0298565133 
50015 320 562 
100.0264124782 
50,012, 033.94 
100.0240678867 
157003. 4667515 
100.0244516460 
15 ;7003),.667 715 
100.0244516460 
6,001 4167510 
100.0244516460 
10,002,445.16 
100.0244516460 
195:.980;,102 .61. 
99..90051304555 
4°, 689;,(62:6., 33 
99.86415873094 
92, 873...67 
99.86415873094 
174,762.28 
99.86415873094 
39,945.66 
99.86415873094 
ty 28973 69:99 
99 . 86711992899 
11,984,054.39 
99%. B67 V1E9928'9'9 
1, O02, 260: 62 
100.0322946282 
6, 001 9375 68 
100.0322946282 


18,005, 813'..03% 
100.0322946282 


3,000, 968.84 
100.0322946282 
7 (0.022 60:162 
100.0322946282 
47,001,291. 79 
100.0322946282 
37 UOT 614273 
100.0322946282 
29) 264, 39399 
99.88117862692 
49,027,760.56 
100.0566542065 
1,000,566.54 
100.0566542065 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


14,386. 67 
SUNGARD 
12,223.61 
SUNGARD 
715;,000...00 
SUNGARD 
22,500.00 
SUNGARD 
22), 900.00 
SUNGARD 
9,000.00 
SUNGARD 
1:57, 000300 
SUNGARD 
361,666.67 
SUNGARD 
116 pZ65 15 
SUNGARD 

2, 3047249 
SUNGARD 
4,336.40 
SUNGARD 
9 Ne 8 
SUNGARD 
NOS E2000 
SUNGARD 
289,680.00 
SUNGARD 

IY S016 
SUNGARD 
14), 6682.33 
SUNGARD 
44,005.00 
SUNGARD 
7,384 o 
SUNGARD 
17, £13206 
SUNGARD 
Sar eiftehantess) 
SUNGARD 
12, 223). ol 
SUNGARD 
537335233 
SUNGARD 
142,916.67 
SUNGARD 

27 SUG oy, 
SUNGARD 


06/02/00 





PAGE: 10 


000055514 


UNREALIZED GAIN 
UNREALIZED LOSS 


Ne ee) i) 
MW, 320). 62 
27033794 
3, 667.75 
3, 667279 
1 p46 7s LO 


2,445.16 


=TOF B99 


= 67.371 3)100 
=12:6:53'3 
er ol) Sele 


=549)4 


=10,-6304a 


—I'5)\ 94561! 


2,260.62 
1 BsO8 
57, 81308 

968.84 
2,260.62 
Wee eS) 


I, 614.93 


=3.5) Odie. 4a 


2S TS) 5 HS 


566.54 


i Ie IE 
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DESCRIPTION 
T NOTE (98.28) 
T NOTE (99.26) 
T NOTE (99.26) 
T NOTE (99.26) 
T NOTE (99.26) 
T NOTE (99.26) 
T NOTE (99.28) 
T NOTE (99.24) 
T NOTE(99.275) 
T NOTE(99.275) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE. (99.30) 
T NOTE (99.25) 
T NOTE (99.25) 
T NOTE (99.16) 
T NOTE(98.5) 

T NOTE (98.5) 

T NOTE (98.19) 
T NOTE 

T NOTE 

T NOTE 

T NOTE 

T NOTE (100.2) 
T NOTE. (100.2) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (97.8) 
T NOTE (98.27) 
T NOTE (98.27) 
T NOTE (98.27) 
T NOTE (97.11) 
T NOTE (99.26) 
T NOTE (99.30) 
T NOTE (99.235) 
T NOTE (99.21) 
T NOTE (99.30) -~ 
T NOTE (99.21) 
T NOTE (99.30) 


Collet 
MR 


9128274J8 
91282748 
912827478 
912827438 


9128273D2 
91:28:27 3D2 
9VZB2T3D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
912827X23 
OV2A8 27% 2:3 
912827X23 
912827X23 
912827X23 
912827X23 
912827xX64 
912827xX64 
912827xX64 
912827xX64 
9128274E9 
912827459 
9128275H1 
9128275H1 
9128275H1 
912827B92 
DUZB 27439 
912827239 
912827239 
912827239 
9L28275SP3 
GEZBZTSP3 
GUZS27TSP3 
9128275P3 
QIZB279R3 
QAR AZTOES 
ON2A8 ZT 523 


¥- /1G20" UL NET 
DAN 


iy hy is 


Y: 


Ok: 
DeAn ib XY 


INVESTMENT 
INVESTMENTS 
MAJOR SORT KEY IS 


IN V 


MATURITY PURCHASE SAF/ 


(TICKER) 
06/30/00 
06/30/00 
06/30/00 
06/30/00 
06/30/00 
07/31/00 
07/31/00 
07/31/00 
07/31/00 
07/31/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00: 
08/15/00 
08/15/00 
02/28/01 
02/28/01 
02/28/01 
02/28/01 
02/28/01 
02/28/01 
04/30/01 
04/30/01 
04/30/01 
04/30/01 
05/15/01 
05/15/01 
05/31/01 
OS 3ie/ OL 
05/31/01 
08/15/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 


DATE 
07/20/95 
06/30/98 
06/30/98 
06/30/98 
06/30/98 
01/31/96 
01/31/96 
01/31/96 
01/31/96 
OL/SE/9'6 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
02/29/96 
02/29/96 
02/29/96 
03/1/96 
03/11/96 
O3i/ 117-9'6 
04/24/97 
04/24/97 
04/24/97 
04/24/97 
05/15/98 
05/15/98 
06/01/99 
06/01/99 
06/01/99 
08/15/96 
09/03/96 
09/03/96 
09/03/96 
09/03/96 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 


PURP 
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55. 4 — 4 4 87 
RY 

1/00 

TRDNG BOOK 
YIELD PRICE 
6140) 9828.75 
oir cM el) ant. ee) 
9495. 99.776 
52 495) G99 eke 
9.4915 - 991-16 
6.420 98.816 
6.410 98.884 
6.440 98.746 
6.420 98.859 
6.420 98.849 
6.0397) 9990.6 
6.035 -9'9!..9.0'6 
6.035 99). 9016 
6.038 99.898 
6038" 995398 
6.040 99.891 
6.040 99.891 
6.040 99.89% 
6.040 99.891 
6.040 99.891 
HA 68O 99): G3 
526810; — 99h 763 
oe PAO, =99'7502 
6.060 98.141 
6.060 98.141 
5. 960: -93'359'4 
6.693 98.461 
O5697 12985445 
6.7693" 298. 4:61 
62102. 984310 
5.614 100.031 
Sold! 1008 03a! 
S434 _9965I6 
o4i34e 299% 656 
DEAS 4 = II 6oG 
8569" 97524 
o.2780° 98-828 
6/80 98). 82/8 
6.780 98.828 
UR OS = OFFS O14 
Stole = 99/69 
Je OOO = Qs DOW 
aS Ties ONS) RAT) 
SRO8s) 99 64:3 
Soo ORIG 
5.688 99.648 
SoS a) 5 SAbS 





RUN: 


PAR VALUE 
SHARES* 
’ 


5,000, 000.00 
12,000, 000.00 
12,000, 000.00 
12,000,000.00 
12,000, 000.00 

7,000, 000.00 

7,000,000.00 

7,000,000.00 

7,000, 000.00 

7,000, 000.00 

5,000, 000.00 

5,000, 000.00 

5,000, 000.00 

5,000, 000.00 

5,000, 000.00 

5,000, 000.00 

5,000, 000.00 

5,000, 000.00 

5,000, 000.00 

5,000, 000.00 
20, 000,000.00 

5,000, 000.00 
25,000,000.00 

5,000, 000.00 

5,000,000.00 

5,000, 000.00 

7,000,000.00 

7,000, 000.00 

7,000, 000.00 

7,000,000.00 
30,000, 000.00 
30, 000,000.00 

8, 000,000.00 

8,000,000.00 

8,000, 000.00 

7,000, 000.00 

5,000, 000.00 


5,000,000.00° 


5,000,000.00 
5,000,000.00 
5,000,000.00 


10,000,000.00 
10,000,000.00 


5,000, 000.00 


10,000,000.00 


5,000,000.00 


10,000,000.00 


BOOK VALUE 


4,943,750.00 
1, 937 £20 00 
1, 913 120:700 
11; 973:,120'..00 
EPO TS 7 UZO 00 
67, 917; LLO.O0 
OpI921 ; BSO'S00 
6,912,205.00 
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AOSD Seo 
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47994 7.921585 
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AP G94 75S 1225 
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4,907,031.25 
4,929, 687.50 
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6; BOle eA ee 
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6,890,078 13 
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ty G25 D005 00 
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AF ISO fA Sel 
9,990, 700.00 
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DESCRIPTION 


a ee i a ie a Be Be a ee ee ae le a 


NOTE (99.21) 
NOTE (99.21) 
NOTE (99.30) 
NOTE (99.23) 
NOTE (99.23) 
NOTE 

NOTE (98.2) 
NOTE (98.10) 
NOTE (99.11) 
NOTE (99.11) 
NOTE (99.25) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.16) 
NOTE (100.60) 


NOTE (100.60) 
NOTE (100.60) 


NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.9) 
NOTE (99.9) 
NOTE (99.9) 
NOTE (99.8) 
NOTE (99.8) 
NOTE (99.8) 
NOTE (99.8) 
NOTE (99.13) 
NOTE (99.13) 
NOTE (99.13) 
NOTE (99.13) 
NOTE (99.23) 
NOTE (99.23) 
NOTE (99.23) 
NOTE (99.23) 
NOTE (88.20) 


Cc 2 
MGR . 


CUSIP 
OV28275P3 
S128 27523 
G1 2827 5P3 
9128272C5 
OV 28 272C5 
9128272E1 
912827266 
912827266 
9128272G6 
912827266 
9128272G6 
9128272G6 
912827266 
912827266 
912827266 
9128275xX6 
9128275X6 
9128275xX6 
9128275X6 
9128275X6 
9128275X6 
9128272580 
9128273L4 
9128273L4 
9128273L4 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274H2 
9128274H2 


T Ye / 16 O UU IN “EL 


DANTIEL 


IN 


VE ST 


INVESTMENTS 
MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE SAF/ 


(TICKER) 
08/31/01 
08/31/01 
08/31/01 
11730401 
11/30/01 
2/31/01 
01/31/02 
01,/39;/02 
01/31/02 
01731402 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
04/30/02 
10/31/02 
LOY SE POZ 
10/31/02 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/34/03 
03/31/03 
03/31/03 
03/31/03 
03:/ 31.703 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
05/31/03 
05/31/03 
05/31/03 
05/31/03 
08/15/03 


Y Our 
DALY 
MENT 


OUTSTANDING AS OF 


DATE 
08/31/99 
08/31/99 
08/31/99 
11/30/99 
11/30/99 
12/31/96 
01/347 97 
01/31/97 
01/31/97 
01/31/97 
01/31/97 
OLL34L,799 
01/31797 
01/31/97 
OL /S31.797 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
04/30/97 
LO/31 797 
10/34/95) 
LO/B4/97 
03/31/98 
03/31/98 
03/31/98 
038/31798 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03731798 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
06/01/98 
06/01/98 
06/01/98 
06/01/98 
09/27/94 


SAN FoR ACN GL 
4 iS = 55-4 
INVENTORY 
5/31/00 
CUPN TRDNG 
PURP RATE YIELD 
000 5.500 5.688 
000 5.500. 5.688 
000: 5.500, 52545 
O00 5.1875 ‘6.037 
OOO! S851. 6;..037) 
000 6.125 6.186 
000 6.250: 6.710 
000 6.250 6.654 
000 6.250 6.409 
000 6.250 6.409 
G00 6.250 6.305 
000 6.250 6.370 
000 6.250 ‘6.3372 
000 6.250 -6.3'6L 
000 6.2550 ‘6.370 
O00: '6..375. 6.6156 
000 6.375 6.506 
000 6.375 6.506 
000 6.379 1...612 
O00 6.3775. 16. S502 
000 6.375  G6.-612 
O00. “6.625 (6.753 
O00 5-750 - 5.706 
O00 S.3750. 5.708 
000 S170 2708 
000 5.500 —5:.-64:5 
000 5.500 <S.c6iK6 
000° 5.500 *.5615 
000 5.500 5.604 
Q00 S.2500° 5.1615 
000 5.500 5.615 
000 5.500 5.669 
O00 HAs00) 4. (67/Al 
O00) 5.3500) —Sx:67H. 
000 5.500 5.676 
O00: 5.500 +5. 676 
O00 ~S.500)5 “5.16716 
000 5.500 5.676 


000. S.500 :.164'0 
000 5.500 -5.640 
000) 57500" 5.563 
000° 5.500 5.563 
O00 5.500) 4.563 
O00) 5.1500 —5)..5i6s8 
O00 S.7S0) W-5Zi0 





Ss '¢ © 
- 4 4 8 


99.648 
99.648 
99.916 
99.711 
99.711 
99.766 
98.073 
98.307 
99.328 
99.328 
99.767 
99.492 
99.484 
99.531 
99.492 
99.555 
99.758 
99.758 
99.563 
99.766 
99.563 
99.466 
100.188 
100.180 
100.180 
99.505 
99.500 
99.505 
99.550 
99.505 
99.505 
99.273 
99.266 
99.266 
99,242 
99.242 
99.242 
99,242 
99,398 
99,398 
99.398 
99,398 
99.727 
99.727 
99,727 
99.727 
88.625 


7 


RUN: 


PAR VALUE 
SHARES’ 
# 


5, 000,000.00 
5,000, 000.00 
10,000, 000.00 


25,000,000.00 
25,000,000.00 


10,000,000.00 
10,000,000.00 


20,000,000.00 


4,000,000.00 
6,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
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Cae th Yo, COU Ne ¥ OF SAN ER ANI Gt, S CO 
MR. DIAN 2 BE DALY Ao be 5 od = 4) 4 Be PAGE: 3 
(SIRPT) INVESTMENT FNVENTORY RUN: 06/02/00 00:01:40 
INVESTMENTS OUTSTANDING AS OF 5/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES” BOOK VALUE 
A 37126 T NOTE (99.22) 912827403: 9530-11/15/03' 11/16/98: 000 4.250 4.325 99.666 10,000,000.00 9,966,600.00 
A. 37229 T NOTE, (98.25) 912827403. 1.00) 12/15/03: 1/16/98- O00- 4.250 4.522 98.797 10,000,000.00 9, 87:9), 6871..50 
A 37130 T NOTE (98.25) 912827403 100: 11/15/03 11/716/98 O00: 4.250 4.522 98.797 10,000,000.00 9), 87/97, 6.8275.,5.0 
RK 37138 T NOTE .(99.8) 9128274U3 100 11/15/03 11/16/98 O00 4.250 4.421 99.242 10,000,000.00 OF. 9247. 2186 1S 
A 3714 Ts NOTE, ((99::.8') 9128274U3 100 11/15/03 11/16/98 000 4.250 4.419 99.250 10,000,000.00 9,925,000.00 
A 37142 T NOTE (99.8) 9128274U3 100 11/15/03 11/16/98 O00 4.250 4.419" 997.250 10,000,000.00 9), 92'5;,.0:0,0:.,00 
A 37143 T NOTE (98.26) 9128274U3 100. 11/15/03 11/16/98. 000+ 4.250: 4.525, 98.781: 10,000,000.00 "97, 897.8), 1:2'53. 010 
A 37144 T NOTE (98.26) 9128274U3: 100 11/45/03 11/16/98 O00 .4.250 4.523. 98.789 10,000,000.00 9,87'8,906.25 
A 37146 T NOTE (98.30) 9128274U3 100 11/15/03 11/16/98 , 000. 4.250 4.494 98.917 40,000,000.00 3'9),,966;,,8575;.,010, 
A 37950 T NOTE (94.10) : 9128274U3, 100: 11/15/03 11/15/99: .000; 4.250). 5.870 94.297 25,000,000.00 23%, OAS, 2185.19 
A 37378: T: NOTE.,(99.. 22) 9128275A6 100 02/15/04 02/16/99 000° 4.750 4.825 99.672 15,000,000.00 L 4), 915.0% Bak. 25 
A, 37379" TONOTE, (99-12) 9128275A6 100. 02/15/04 02/16/99. 000° 4.750. 4.892. 991.375 15,000,000.00 14,906, 250.00 
A 37383 T NOTE (98.25) 912827506 LOO 02/15/04: 02/25/99 000 4.750 5.033; 98.766 10,000,000.00 9), BiG), S162, 90 
A 37546 T NOTE (99.4) SI 28275F5 100° 05/15/04 05/17/99 000 S.250 5.456; 99). 109 10,000,000.00 9, 910, 9375.50 
A. 375455 TeNOTE?, (99.224) FL26275F5: - 100: 05/75/04: 05/17/99 000 5.250. 5.458 99.102 10,000,000.00 9}, 910%, T5625 
A 37949 T NOTE (99.17) OI28275E5. BOO-05/15/04 W/15/99. O00) 3.250 5.882. 97.531 20,000,000.00 197, 5016,250:.'00 
A 38273. T NOTE - (99:22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 10,000,000.00 9}, A67:, 1.871% 95,0 
A 38274 T NOTE. (99.22) OP28275E5: 100! 05/15/04: 05/10/00 O00! S..250- 6.793; 94. 656 10,000,000.00 9,465, 625.00 
A 38275: TANOTE =(99 222) 9128275F5 100 05/15/04 05/10/00. O00 5.250 6.788 94.672 10,000,000.00 9, 467), U87:..50 
A 38276 T NOTE (99.22) 9128275F5 VO0: 05/15/04 05/10/00) 000. 5.250: 6.788 94.672 20,000,000.00 18),.93'4:;, 3:75°./00 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 385.93 FAC) 5.528; 5.782: 99:.068. 1, 128),005;,,000)..00) 1, 21 7G.4:9:l, SakOr 24 


000 6.000 6.086 98.583 


A 38215 FEDERAL NATL MTG ASSN DIS 313588YT6 926 06/29/00 04/05/00 


SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NOTES . 86% (C) 6.000 ° 6.086 . 982:583 25,000,000.00 ZA, 645, 883733 
A 38213 FEDL HOME LLN MTG CORP DI 313396YT4 925 06/29/00 04/05/00 000 6.000 6.086 98.583 50,000,000.00 4'9;,. 291, 61616). 697, 
A 38214 FEDL HOME LLN MTG CORP DI 313396YT4 927 06/29/00 04/05/00 000 6.000 6.086 98.583 50,000,000.00 49,291, 666.67 
A 38216 FEDL HOME LLN MTG CORP DI 313396ZA4 927 07/06/00 04/05/00 O00 6.020 6.114 98.462 50,000,000.00 497,230) 10218 
A 38217 FEDL HOME LLN MTG CORP DI 313396ZA4 925 07/06/00 04/05/00 000 6.020 6.114 98.462 50,000,000.00 49,2307 778 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOTES 6.86% (C) 6.010; 6: 100° 98). 522 200,000,000.00 197,044,888.90 
A 38039 BK AMER B/A 1 06/19/00) 02/04/00 O00. 5.800: 5.960. 197:..309 7,000,000.00 6; Saat, GGile da: 
A 38230 BNY BA 7622 07/06/00 04/11/00 000 6.020 6.108 98.562 14,500,000.00 14,291,473.89 
SUBTOTAL (Investment Type) 51 BANKERS ACCEPTANCE-DOME - 74% (C) 5 949) -6)0/605 398254 21,500,000.00 217, W035 1385p 00 
A 38218 NEW YORK TIMES Cp 65011JF11 100 06/01/00 04/06/00 000 6.040 6.097 99.060 10,000,000.00 9,906,044.44 
A 38262 SALOMON SB C/P~ 7954WOF24 100 06/02/00 04/24/00 000 6.060 6.100 99.344 40,000,000.00 39, 737,400.00 
A 38228 MERRILL LYNCH CP 59018JF66 9530 06/06/00 04/10/00 000 6.050 6.109 939.042 10,000,000.00 9,904,208. 33 
A 38232 SALOMON CP 7954WOF67 919 06/06/00 04/11/00 000 6.060 6.118 99.057 18,000,000.00 
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CC reh ye 7S Ow N ey OLE SAN FRAN € LS € 6 
Mir DANIEL DALY 415-554-448 7 PAGE: 4 
(SIRPT) TON Vo BS) Mek WN T INVENTORY RUN: 06/02/00 00:01:40 
4 INVESTMENTS OUTSTANDING AS OF 5/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP |, RATE YIELD PRICE SHARES BOOK VALUE 
38248 SALOMON S.B. CP 7954WOF65 100 06/06/00 04/20/00 000 6.050 6.098 99.210 28,000,Q00.00 21 7, VUNG, BAZ 89 
38249 SALOMON S.B. CP T954WOF65 6613 06/06/00 04/20/00 000 6.050 6.098 99.210 6,000,000.00 5, 952 ;, 607.010 
38250 SALOMON S.B. CP 7T954WOF65 879 06/06/00 04/20/00 000 6.050 6.098 99.210 6,000,000.00 5, 952, 6077...00 
38251 SALOMON S.B. CP TO954WOF65 912 06/06/00 04/20/00 O00 6.050 6.098 99.210 6,000,000.00 5 952, 008200 
38336 MERRILL LYNCH 59018JF74 100 06/07/00 05/31/00 000 6.560 6.568 99.872 30,000,000.00 29, 961, 733.33 
38268 SALOMON SMITH CP 7954WOF81 100 06/08/00 05/01/00 O00 6.220 6.261 99.343 50,000,000.00 49) 67, 22 22 
38322 SALOMON BROTHERS 7954W0G33 927 07/03/00 05/24/00 000 6.520 6.568 99.276 10,000,000.00 "9', 9257, 599-96 
38329 MERRILL LYNCH 590183G57° 923 07/05/00 05/30/00 000 6.550 6.593 99.345 10,000,000.00 9,934,500.00 
38330 MERRILL LYNCH 59018JG65 906 07/06/00 05/30/00 000 6.550 6.594 99.327 11,000,000.00 1:0), 925;,9:4'8:.61 
38269 SALOMON SMITH CP 7954WOGC1 100 07/12/00 05/01/00 000 6.330 6.411 98.734 35,000,000.00 34,556, 900.00 
38323 UNIV OF CALIF 91411SGC8 9530 07/12/00 05/24/00 O00 6.540 6.599 99.110 5,000,000.00 4,955, 491.-67 
38278 MERRILL LYNCH CP 59018JGE8 803 07/14/00 05/17/00 000 6.560 6.630 98.943 15,000,000.00 14,841,466.67 
38279 MERRILL LYNCH CP 59018JGH1 877 07/17/00 05/17/00 O00 6.560 6.634 98.888 17,000,000.00 16,821 ,,03:5.:56 
38331 MERRILL LYNCH 59018JGH1 9902 07/17/00 05/30/00 000 6.600 6.659 .99.120 10,000,000.00 9,912,000.00 
38280 MERRILL LYNCH CP 59018JGJ7 917 07/18/00 05/17/00 000 6.560 6.635 98.870 18,000,000.00 17,796,640.00 
38324 SALOMON BROTHERS 7954WOGJ8 100 07/18/00 05/25/00 000 6.600 6.666 99.010 50,000,000.00 49,505,000.00 
38281 MERRILL LYNCH CP 59018JGK4 908 07/19/00 05/17/00 000 6.560 6.636 98.852 10,000,000.00 9, 889,200.00 
38325 SALOMON BROTHERS 7954WOGM1 9530 07/21/00 05/25/00 000 6.600 6.670 98.955 15,000,000.00 14,843), 2507.00 
38332 MERRILL LYNCH 59018JH23 927 08/02/00 05/30/00 O00 6.630 6.709 98.821 10,000,000.00 9, 882, 133.33 
38333 MERRILL LYNCH 59018JH31 919 08/03/00 05/30/00 O00 6.630 6.710 98.803 5,000,000.00 4,940,145.83 
38334 MERRILL LYNCH 59018JH49 887 08/04/00 05/30/00 000 6.630 6.712 98.785 5,000,000.00 4,939, 225.00 
38335 MERRILL LYNCH 59018JH72 909 08/07/00 05/30/00 000 6.630 6.715 98.729 5,000,000.00 4, 936,462.50 
38326 UNIV OF CALIF 91411SHA1l 906 08/10/00 05/26/00 000 6.560 6.652 98.615 3,384,000.00 3,337, 135336 
38327 SALOMON BROTHER 7954WOHVO 909 08/29/00 05/26/00 000 6.620 6.738 98.253 5,000,000.00 4,912, 652.78 
38328 BK AMER O660P0JC8 906 09/12/00 05/26/00 O00 6.680 6.818 97.977 7,000,000.00 6,°358;, 421,41 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER DISC 15455% (€) 6:376 6.434 ~99.104 450,384,000.00 446, 349,256.19 
A 38225 BK AMER CD O6050EKBO 100 06/05/00 04/10/00 000 6.050 6.050 100.000 25,000,000.00 25,000,000.00 
A 38233 BK AMER CD O6050EKC8 100 06/05/00 04/11/00 000 6.080 6.080 100.000 27,000,000.00 27,000,000.00 
A 38234 BK AMER CD O6050EKC8 876 06/05/00 04/11/00 O00 6.080 6.080 100.000 10,000,000.00 10,000,000.00 
A 38212 BK AMER CD O6050EJY2 100 06/06/00 04/04/00 000 6.060 6.060 100.000 20,000,000.00 20,000,000.00 
A 38297 BK AMER C.D. O6050EMB8 9901 06/07/00 05/23/00 000 6.520 6.520 100.000 25,000,000.00 25,000,000.00 
A 38241 BK AMER C.D O6050EKKO 100 06/15/00 04/20/00 000 6.100 6.100 100.000 33,600, 000. 00 33,600,000.00 
A 38242 BK AMER C.D 06050EKKO 1 06/15/00 04/20/00 000 6.100 6.100 100.000 1,400,000.00 1,400,000.00 
A 38243 BK AMER C.D O6050EKKO 1901 06/15/00 04/20/00 000 6.100 6.100 100.000 3,000,000.00 3,000,000.00 
A 38244 BK AMER C.D O6050EKKO 5622 06/15/00 04/20/00 000 6.100 6.100 100.000 3,000,000.00 3,000,000.00 
A 38245 BK AMER C.D O6050EKKO 877 06/15/00 04/20/00 000 6.100 6.100 100.000 3,000,000.00 3,000,000.00 
A 38246 BK AMER C.D O6050EKKO 887 06/15/00 04/20/00 000 6.100 6.100 100.000 4,000,000.00 4,000,000.00 
A 38247 BK AMER C.D O6050EKKO 905 06/15/00 04/20/00 000 6.100 6.100 100.000 2,000,000.00 2,000,000.00 
A 38298 BK AMER C.D. O6050EMC6 907 06/15/00 05/23/00 000 6.520 6.520 100.000 3,000,000.00 3,000,000.00 
A 38299 BK AMER C.D. O6050EMC6 901 06/15/00 05/23/00 000 6.520 6.520 100.000 11,000,000.00 11,000,000.00 
A 38300 BK AMER C.D. O6050EMC6 903 06/15/00 05/23/00 000 6.520 6.520 100.000 2,000,000.00 2,000,000.00 
A-3830k ‘BK AMER C2 DE 7 O6050EMC6 914 06/15/00 05/23/00 000 6.520 6.520 100.000 4,000,000.00 4,000,000.00 
A 38302 BK ‘AMER. -C. Dy. O6050EMC6 5622 06/15/00 05/23/00 000 6.520 6.520 100.000 1,000, 000.00 1,000,000.00 
A 38303 BK AMER C.D. O6050EMC6 855 06/15/00 05/23/00 000 6.520 6.520 100.000 4,000,000.00 4,000,000.00 
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CITY/COUNTY OF SAN FRANCISCO 

MR. DAN te pea Y 425-554-4487 PAGE: 5 
(SIRPT) INVESTMENT INVENTORY RUN: 06/02/00 00:01:40 

. INVESTMENTS OUTSTANDING AS OF 5/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/  CUPN  TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38235 BK AMER CD 06050EKD6 100 06/19/00 04/11/00 000 6.100 6.100 100.000 18,000,0900.00 18,000,000.00 
A 38236 BK AMER CD 06050EKD6 909 06/19/00 04/11/00 000 6.100 6.100 100.000 6,000, 000.00 6,000, 000.00 
A 38237 BK AMER CD 06050EKD6 901 06/19/00 04/11/00 000 6.100 6.100 100.000 9,000,000.00 9,000, 000.00 
A 38238 BK AMER CD O6050EKD6 924 06/19/00 04/11/00 000 6.100 6.100 100.000 7,000,000.00 7,000,000.00 
A 38239 BK AMER CD 06050EKD6 906 06/19/00 04/11/00 000 6.100 6.100 100.000 6,000, 000.00 6,000, 000.00 
A 38240 BK AMER CD 06050EKD6 903 06/19/00 04/11/00 000 6.100 6.100 100.000 4,000,000.00 4,000,000.00 
A 38144 BK AMER CD O60S5OEHY4 100 06/20/00 02/25/00 000 6.050 6.050 100.000 40,000,000.00 40,000,000.00 
A 38254 BK AMER CD 06050EJZ9 857 06/20/00 04/04/00 000 6.060 6.060 100.000 683,860.65 683,860.65 
A 38255 BK AMER CD 06050EJZ9 858 06/20/00 04/04/00 000 6.060 6.060 100.000 19, 736,897.50 19,736,897.50 
A 38256 BK AMER CD 06050EJZ9 859 06/20/00 04/04/00 000 6.060 6.060 100.000 14,579, 241.85 14,579,241.85 
A 38267 BK AMER CD 06050EKU8 100 06/20/00 04/28/00 000 6.200 6.200 100.000 25,000,000.00 25,000,000.00 
A 38304 BK AMER C.D. O6050EMD4 919 06/21/00 05/23/00 000 6.520 6.520 100.000 10,000,000.00 10,000,000.00 
A 38305 BK AMER C.D. O6050EMD4 915 06/21/00 05/23/00 000 6.520 6.520 100.000 6,000,000.00 6,000,000.00 
A 38306 BK AMER C.D. 06050EMD4 1 06/21/00 05/23/00. 000 6.520 6.520 100.000 1,000,000.00 1,000,000.00 
A 38307 BK AMER C.D. 06050EMD4 880 06/21/00 05/23/00 000 6.520 6.520 100.000 2,000,000.00 2,000,000.00 
A 38308 BK AMER C.D. O06050EMD4 9902 06/21/00 05/23/00 000 6.520 6.520 100.000 4,000,000.00 4,000,000.00 
A 38309 BK AMER C.D. 06050EMD4 906 06/21/00 05/23/00 000 6.520 6.520 100.000 2,000,000.00 2,000,000.00 
A 38310 BK AMER C.D. 06050EME2 9530 06/23/00 05/23/00 000 6.520 6.520 100.000 13,000,000.00 13,000,000.00 
A 38311 BK AMER C.D. O6050EME2 888 06/23/00 05/23/00 000 6.520 6.520 100.000 10,000,000.00 10,000, 000.00 
A 38312 BK AMER C.D. O60SOEME2 856 06/23/00 05/23/00 000 6.520 6.520 100.000 2,000,000.00 2,000,000.00 
A 38313 BK AMER C.D. O6050EMF9 100 06/29/00 05/23/00 000 6.520 6.520 100.000 50,000,000.00 50,000,000.00 
A 38314 BK AMER C.D. 06050EMG7 100 06/30/00 05/23/00 000 6.520 6.520 100.000 50,000,000.00 50,000,000.00 
A 38263 BK AMER CD 060S50EKM6 100 07/03/00 04/25/00 000 6.250 6.250 100.000 40,000,000.00 40,000,000.00 
A 38315 BK AMER C.D. 06050EMH5 916 07/03/00 05/24/00 000 6.630 6.630 100.000 11,000, 000.00 11,000,000.00 
A 38316 BK AMER C.D. 06050EMH5 924 07/03/00 05/24/00 000 6.630 6.630 100.000 20,000,000.00 20,000,000.00 
A 38264 BK AMER CD 06050EKN4 100 07/05/00 04/25/00 000 6.250 6.250 100.000 50,000,000.00 50,000,000.00 
A 38145 BK AMER CD 06050EHZ1 100 07/07/00 02/25/00 000 6.170 6.170 100.000 35,000, 000.00 35,000, 000.00 
A 38043 BK AMER CD O06050EFNO 892 07/18/00 01/06/00 000 6.050 6.050 100.000 25,000,000.00 25,000,000.00 
A 38265 BK AMER CD 06050EKP9 100 07/18/00 04/25/00 000 6.250 6.250 100.000 50,000, 000.00 50,000, 000.00 
A 38270 BK AMER C.D. 06050ELE3 100 07/18/00 05/05/00 000 6.500 6.500 100.000 25,000, 000.00 25,000,000.00 
A 38285 BK AMER C.D. 06050ELX1 910 07/18/00 05/19/00 000 6.640 6.640 100.000 20,000,000.00 20,000,000.00 
A 38286 BK AMER C.D. O06050ELX1 902 07/18/00 05/19/00 000 6.640 6.640 100.000 2,000,000.00 2,000,000.00 
A 38287 BK AMER C.D. O60S5O0ELX1 924 07/18/00 05/19/00 000 6.640 6.640 100.000 15,000, 000.00 15,000, 000.00 
A 38288 BK AMER C.D. O6050ELX1 907 07/18/00 05/19/00 000 6.640 6.640 100.000 7,000,000.00 7,000,000.00 
A 38289 BK AMER C.D. 06050ELX1 908 07/18/00 05/19/00 000 6.640 6.640 100.000 6,000,000.00 6,000,000.00 
A 38284 BK AMER C.D. 06050ELZ6 9901 08/01/00 05/19/00 000 6.770 6.770 100.000 5,000, 000.00 5,000, 000.00 
A 38317 BK AMER C.D. O6050EMJ1 858 08/01/00 05/24/00 000 6.750 6.750 100.000 50,000, 000.00 50,000, 000.00 
A 38318 BK AMER C.D. 06050EMK8 9530 08/02/00 05/24/00 000 6.750 6.750 100.000 15,000,000.00 15,000, 000.00 
A 38319 BK AMER C.D. O6050EMK8 923 08/02/00 05/24/00 000 6.750 6.750 100.000 15,000, 000.00 15,000,000.00 
A 38320 BK AMER C.D. O6050EMK8 860 08/02/00 05/24/00 00@ ‘6.750 .6.750 100.000 6,000,000.00 6,000,000.00 
A 38321 BK AMER C.D. 06050EMK8 100 08/02/00 05/24/00 000 6.750 6.750 100.000 10,000, 000.00 10,000, 000.00 
A 38120 BK AMER CD 06050EHP3 1 08/09/00 02/17/00: 000 6.200 6.200 100.000 20,000,000.00 20,000,000.00 
A 38047 BK AMER CD 06050EFQ3 100 08/15/00 01/07/00 000 6.110 6.110 100.000 4,692,000.00 4, 692,000.00 
A 38048 BK AMER CD 06050EFQ3 467 08/15/00 01/07/00 000 6.110 6.110 100.000 93,000.00 93,000.00 
A 38049 BK AMER CD 06050EFQ3 471 08/15/00 01/07/00 000 6.110 6.110 100.000 175,000.00 175,000.00 
A 38050 BK AMER CD 06050EFQ3 473 08/15/00 01/07/00 000 6.110 6.110 100.000 40,000.00 40,000.00 
A 38051 BK AMER CD 06050EFS9 910 08/15/00 01/11/00 000 6.120 6.120 100.000 8,000, 000.00 8,000, 000.00 
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MR DANIEL DALY 4 alo = ovo; 4 a 8 PAGE: 6 
(SIRPT) INVESTMENT INVENTORY RUN: 06/02/00 00:01:40 
nies INVESTMENTS OUTSTANDING AS OF 5/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY’ PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES” BOOK VALUE 

A 38052 BK AMER CD O6050EFS9 100 08/15/00 01/11/00 000 6.120 6.120 100.000 12,000,000.00 12,000,000.00 
A 38290 BK AMER C.D. O6050ELY9 920 08/15/00 05/19/00 000 6.770 6.770 100.000 7,000,000.00 7,000,000.00 
A 38291 BK AMER C.D. O6050ELY9 907 08/15/00 05/19/00 000 6.770 6.770 100.000 6,000,000.00 6,000,000.00 
A 38292 BK AMER C.D. O6050ELY9 900 08/15/00 05/19/00 000 6.770 6.770 100.000 18,000,000.00 18,000, 000.00 
A 38293 BK AMER C.D. O6050ELY9 906 08/15/00 05/19/00 000 6.770 6.770 100.000 3,000,000.00 3,000,000.00 
A 38294 BK AMER C.D. O6050ELY9 9701 08/15/00 05/19/00 000 6.770 6.770 100.000 7,000,000.00 7,000,000.00 
A 38295 BK AMER C.D. O6050ELY9 1901 08/15/00 05/19/00 000 6.770 6.770 100.000 4,000,000.00 '4,000,000.00 
A 38296 BK AMER C.D. O6050ELY9 892 08/15/00 05/19/00 000 6.770 6.770 100.000 5,000,000.00 5,000,000.00 
A 38121 BK. AMER CD O6050EHQO1 910 08/23/00 02/18/00 000 6.200 6.200 100.000 30,000,000.00 30,000,000.00 
A 38277 BK AMER C.D O60S50ELTO 100 11/07/00 05/17/00 000 7.000 7.000 100.000 49,000,000.00 49,000,000.00 
A 38283 BK AMER CD O6050ELTO 1 11/07/00 05/17/00 000 7.000 7.000 100.000 1,000,000.00 1,000,000.00 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.'S 37.06% (C) 6.387 6.387 100.000 1,064,000,000.00 1,064,000,000.00 
REPORT TOTALS SSSSS= SSSSSS SSS SESS SS SSS SSS SSS SSSSS= SSeS SSS SSS SS SSH = 
ASSETS FIXED 6.019 . 6.134 99.368 2,888,889,000-00 2,870, 634716232.66 





* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 


T NOTE (99.215) 


T NOME (99% 2:105)) 


T NOTE (100.2) 
T NOTE (100.2) 

T NOTE (99.23) 

T ‘NOTE (99.23) 

T NOTE (99.23) 

T NOTE (99.23) 

T NOTE (99.22) 

T NOTE (98.25) 

T NOTE (98.25) 

T NOTE (99.8) 

T NOTE (99.8) 

T NOTE (99.8) 

T NOTE (98.26) 

T NOTE (98.26) 

T NOTE (98.30) 

T NOTE (99.4) 

T NOTE (99.4) 
T NOTE (99.21) , 
T NOTE (99.21) 

T NOTE (99.21) 


GL Th YY / G-Os Ul Ney 


MR. 


BROK 
DATE 


BANK 
CASH 


iy) 40 


19 40 


> Ag. 


05/15/00 
19 
05/15/00 
9 
05/31/00 
9 
05/31/00 
19 
05/31/00 
19 
05/31/00 
19 
05/15/00 
9 
05/15/00 
19 
05/15/00 
19 
05/15/00 
19 
05/15/00 
19 
05/15/00 
19 
05/15/00 
19 
05/15/00 
9 
05/15/00 
1x 
05/15/00 
19 
05/15/00 
19 
05/31/00 
19 
05/31/00 
iY) 
05/31/00 


DANIEL 


MATURITY 
/ENTRY 


05/31701 
05/08/00 
05/31/01 
05/08/00 
05/15/01 
06/01/00 
05/15/01 
06/01/00 
05/31/03 
06/01/00 
05/31/03 
06/01/00 
05/31/03 
06/01/00 
05/31/03 
06/01/00 
11/15/03 
06/01/00 
11/15/03 
06/01/00 
11/15/03 
06/01/00 
1/15/03 
06/01/00 
1/15/03 
06/01/00 
1415/15/03 
06/01/00 
11/15/03 
06/01/00 
12:/15;/03 
06/01/00 
11/25703 
06/01/00 
05/15/04 
06/01/00 
05/15/04 
06/01/00 
05/31/01 
06/01/00 
05/31/01 
06/01/00 
05/31/01 


OF SAN PRA Nae TL SeC 6 
Dy Ay 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 

05/01/00 TO 05/31/00 
SETTLEMENT DATE BASIS 

40 FUNDS 
TRADE/  TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
ee ae Sache Swe, ote es eee SS 
05/08/00 SALE 6.500 -10,000,000.00 -9, 965,300.00 
05/08/00 6.583 34,700.00 
05/08/00 SALE 6.500 -10,000,000.00 -9,965,300.00 
05/08/00 6.583 34,700.00 
05/15/00 INTR 5.625 
05/15/00 5.614 
05/15/00 INTR 5.625 
05/15/00 5.614 
05/31/00 INTR 5.500 
05/31/00 5.563 
05/31/00 INTR 5.500 
05/31/00 5.563" 
05/31/00 INTR 5.500 ; 
05/31/00 5.563 
05/31/00 INTR 5.500 
05/31/00 5.563 
05/15/00 INTR 4.250 
05/15/00 4.325 
05/15/00 INTR 4.250 
05/15/00 4.522 
05/15/00 INTR 4.250 
05/15/00 4.522 
05/15/00 INTR 4.250 
05/15/00 4.421 
05/15/00 INTR 4.250 
05/15/00 4.419 
05/15/00 INTR 4.250 
05/15/00 4.419 
05/15/00 INTR 4.250 : 
05/15/00 4.525 
05/15/00 INTR 4.250 
05/15/00 4.523 
05/15/00 INTR 4.250 
05/15/00 4.494 
05/15/00 INTR 5.250" 
05/15/00 5.456 
05/15/00 INTR 5.250 
05/15/00 5.458 
05/31/00 INTR 5.250 
05/31/00 5.434 
05/31/00 INTR 5.250 
05/31/00 5.434 
05/31/00 INTR 5.250 
05/31/00 5.434 


06/01/00 


PAGE: 1 

RUN: 06/02/00 00:01:33 
y 

(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=20471453:. 00 
=2:3'4) oS 00 
—8:4'3',,790/.00 
-843,750.00 
-687,500.00 
-687,500.00 
= 1377775 00.100 
=1377-5 01000 
=2127 300'00 
=2125-5007/00 
=2127 S005010 
-212,500.00 
=227 500/00 
=2:12 7, S00%00 
=24:527, 500500 
=2UZ 7002100 
-850,000.00 
=262, 500.00 
-262,500.00 
-210,000.00 
-210,000.00 


-210,000.00 


SETTLEMENT 


-6,184.75 
V0), 2557639, 716 
'-6,184.00 
1:0;,,255;/637 300 
843,750.00 
843,750.00 
687,500.00 
687,500.00 
137,500.00 
137,500.00 
212,500.00 
212,500.00 
212,500.00 
2127 '500'..00 
212,500.00 
212,500.00 
212,500.00 
212,500.00 
850,000.00 
262,500.00 
262,500.00 
210,000.00 
210,000.00 


210,000.00 


re 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 





37874 
37949 
37950 
37951 
37952 
S795i 
37962 
37968 
S795 
37976 
SPORE 
S987 
37994 
37995 
38013 
38016 
38094 
38095 
38106 
38113 
38141 


"38162 


FEDL HOME LOAN BK CONS 
i NORE: (99.17) 
T NOTE (94.10) 
BK AMER B/A 
BK AMER B/A 


FEDL HOME LOAN BK CONS 


FEDERAL NATL MTG ASSN D 
BK AMER B/A 
BNY B/A 

BK AMER B/A 
BK AMER B/A 
BNY B/A 

T NOTE. (99.23) 
T NOTE (99.23) 
BNY B/A 

BNY B/A 

T NOTE (99.25) 
T NOTE (99.18) 


BK AMER C/P 
BK AMER C/P - 
FEDERAL NATL MTG ASSN D 


MORGAN STAN C/P 


Cul fT ¥ 726-00 N TY 


Mie « 
BANK BROK 
CASH DATE 

1:9 40 

aS) 

05/15/00 

9 

05/15/00 

19 40 

49 40 

9 40 

69 45 

19 40 

19 710 

19 40 

19 40 

19 710 

19 

05/31/00 

19 

05/31/00 

159 70 

19 70 

159 40 

19 40 

159 40 

gS 40 

19 87 

HY) 74 


DAN ITE L 


MATURITY 
/ENTRY 


05/30/00 
06/01/00 
05/15/04 
06/01/00 
LL/15/03 
06/01/00 
05/08/00 
06/01/00 
05/10/00 
06/01/00 
05/10/00 
06/01/00 
05/11/00 
06/01/00 
05/12/00 
06/01/00 
05/10/00 
06/01/00 
05/16/00 
06/01/00 
05/16/00 
06/01/00 
05/16/00 
06/01/00 
11/30/01 
06/01/00 
11/30/01 
06/01/00 
05/22/00 
06/01/00 
05/26/00 
06/01/00 
01/31/02 
05/08/00 
01/31/02 
05/08/00 
05/17/00 
06/01/00 
05/09/00 
06/01/00 
05/25/00 
06/01/00 
05/05/00 
06/01/00 


PAGE: 2 
RUN: 06/02/00 00:01:33 

# 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) SETTLEMENT 





OF AN PE RAsN Gt S' Cc .O 
eae, 415-554-4487 
DETAIL TRANSACTION REPORT = FIXED INCOME 
05/01/00 TO 05/31/00 
SETTLEMENT DATE BASIS 
40 FUNDS 
TRADE/  TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TEP YEE ED ORIGINAL FACE PREM / (DISC) 
oe ee Se ge ee eee nee ee ee ee el 
05/30/00 MAT 5.550 -20,000,000.00 -19,287,750.00 
05/30/00 5.755 
05/15/00 INTR 5.250 
05/15/00 5.882 
05/15/00 INTR 4.250 
05/15/00 5.870 
05/08/00 MAT 5.600 -15,000,000.00 -14,591, 666.67 
05/08/00 5.757 
05/10/00 MAT 5.600 -4,000,000.00 -3,889,866.67 
05/10/00 5.759 
05/10/00 MAT 5.510 -17,714,000.00 -17,239,535.43 
05/10/00 5.662 
05/11/00 MAT 5.500 -5,000,000.00 -4,866,319.44 
05/11/00 5.651 
05/12/00 MAT 5.550 -25,000,000.00 -24,321, 666.68 
05/12/00 5.705 
05/10/00 MAT 5.570 -1,500,000.00 -1,459,849.58 
05/10/00 5.723 
05/16/00 MAT 5:560 -3,000,000.00 -2,917,063.33 
05/16/00 5.718 
05/16/00 MAT 5.560 -7,000,000.00 -6,806,481.11 
05/16/00 5.718 
05/16/00 MAT 5.580 -22,000,000.00 -21,403,250.00 
05/16/00 5.736 
05/31/00 INTR 5.875 
05/31/00 6.031 
05/31/00 INTR 5.875 
05/31/00 6.031 «+: 
05/22/00 MAT 5.640 -15,000,000.00 -14,607,550.00 
05/22/00 5.792 , 
05/26/00 MAT 5.640 -10,000,000.00 -9,733,666.67 
05/26/00 5.794 
05/09/00 SALE 6.375 -8,000,000.00 -7,980, 625.00 
05/09/00 6.506 19,375.00 
05/09/00 SALE 6.375»¥ -8,000,000.00 -7,964,375.00 
05/09/00 6.616 35,625.00 
05/17/00 MAT 5.900 -45,000,000.00 -44,240, 375.00 
05/17/00 6.001 
05/09/00 MAT 5.880 -15,000,000.00 -14,779,500.00 
05/09/00 5.968 
05/25/00 MAT 5.825 -=27000,000.00 =—1,970,8675-00 
05/25/00 5.911 
05/05/00 MAT 5.950 -20,000,000.00 -19,814,888.89 
05/05/00 6.006 


SAA 25.0! 200 
' 20,000,000.00 
=525;;0.00.. 010 : 
525,000.00 
=931/250!. 00 
53 2:50:00 
=408,, 333.33 
15,000,000.00 
=1410),.133..313 
4,000,000.00 
-474,464.57 
17,714,000.00 
-133,680.56 
5,000,000.00 
= 6.7/8 2333232 
25,000,000.00 
-40,150.42 
1,500,000.00 
=1812 7 2933'6:. 657 
3,000,000.00 
= 15933 pode 89 
7,000,000.00 
=5916;3/50;200 
22,000,000.00 
=134 5375500 
13437500 
=1314 iio: 00 
134,375. 00 
=392 450) 2010 
15,000,000.00 
=2'616,385).35 
10,000,000.00 
=1538 aH08:539 43,749.60 
87075, 583.79 
=1387-/08:.39 27,499 00 
8,075, 9838519 
SF), O20;.00 
45,000,000.00 
=220;75100: 00 
15,000,000.00 
=2197, 125). 010 : 
2,000,000.00 
Sligisy, Je sbs tba 


20,000, 000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 


BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK, AMER C.D. 
QUINCY C/P 


MORGAN STAN C/P 
BK AMER CD 
BK AMER CD 
BK AMER CD 


BK AMER CD 


ECLrY / COUN TY 
DANIEL 


MR. 
BANK BROK 
CASH DATE 

19 74 

19 40 

49 40 

dE 40 

19 40 

19 40 

19 40 

1.9 40 

L9 40 

dls) 40 

19 40 

19 40 

a] 40 

9 40 

19 40 

19 40 

19 87 

19 74 

149 40 

129 40 

129 40 

19 40 


MATURITY 
/ENTRY 


05/12/00 
06/01/00 
05/17/00 
06/01/00 
05/17/00 
06/01/00 
05/17/00 
06/01/00 
05/17/00 
06/01/00 
05/17/00 
06/01/00 
05/23/00 
06/01/00 
05/23/00 
06/01/00 
05/23/00 
06/01/00 
05/23/00 
06/01/00 
05/23/00 
06/01/00 
05/23/00 
06/01/00 
05/19/00 
06/01/00 
05/23/00 
06/01/00 
05/30/00 
06/01/00 
05/30/00 
06/01/00 
05/01/00 
06/01/00 
05/01/00 
06/01/00 
05/09/00 
06/01/00 
05/09/00 
06/01/00 
05/09/00 
06/01/00 
05/09/00 


448 7 


BOOK VALUE 
PREM / (DISC) 


-6, 927,112.50 
-8, 000,000.00 
-12, 000,000.00 
-4, 000,000.00 
-6, 000,000.00 
-10, 000,000.00 
-3,000, 000.00 
-11, 000,000.00 
-10, 000,000.00 
-8, 000,000.00 
-4,000,000.00 
-4, 000,000.00 
-25, 000,000.00 
-25, 000,000.00 
-10, 000,000.00 
-15, 000,000.00 
-8, 951,440.00 
-49,731,111.11 
-2,000, 000.00 
-5, 000,000.00 
-6, 000,000.00 


-7,000,000.00 


OF SAN EAR A NOG © S C10 
DA i ¥ 415-554 - 
DETAIL TRANSACTION REPORT -—- FIXED INCOME 
05/01/00 TO 05/31/00 
SETTLEMENT DATE BASIS 
40 FUNDS 
TRADE / TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
05/12/00 MAT 5.950 -7,000,000.00 
05/12/00 6.013 
05/17/00 MAT 6.040 -8,000,000.00 
05/17/00 6.040 
05/17/00 MAT 6.040 -12,000,000.00 
05/17/00 6.040 
05/17/00 MAT 6.040 -4,000,000.00 
05/17/00 6.040 
05/17/00 MAT 6.040 -6,000,000.00 
05/17/00 6.040 
05/17/00 MAT 6.040 -10,000,000.00 
05/17/00 6.040 
05/23/00 MAT 6.040 -3,000,000.00 
05/23/00 6.040 
05/23/00 MAT 6.040 -11,000,000.00 
05/23/00 6.040 
05/23/00 MAT 6.040 -10,000,000.00 
05/23/00 6.040 
05/23/00 MAT 6.040 -8,000,000.00 
05/23/00 6.040 
05/23/00 MAT 6.040 -4,000,000.00 
05/23/00 6.040 
05/23/00 MAT 6.040 -4,000,000.00 
05/23/00 6.040 
05/19/00 MAT 6.030 -25,000,000.00 
05/19/00 6.030 
05/23/00 MAT 6.030 -25,000,000.00 
05/23/00 6.030 
05/30/00 MAT 6.030 -10,000,000.00 
05/30/00 6.030 
05/30/00 MAT 6.030 -15,000,000.00 
05/30/00 6.030 
05/01/00 MAT 6.070 -9,000,000.00 
05/01/00 6.103 
05/01/00 MAT 6.050~-50,000,000.00 
05/01/00 6.083 
05/09/00 MAT 6.020 -2,000,000.00 
05/09/00 6.020 
05/09/00 MAT 6.020 -5,000,000.00 
05/09/00 6.020 
05/09/00 MAT 6.020 -6,000,000.00 
05/09/00 6.020 
05/09/00 MAT 6.020 -7,000,000.00 
05/09/00 6.020 


06/01/00 


PAGE: 3 
RUN: 06/02/00 00:01:33 

# 
(INTEREST) (GAIN) /LOSS 
AMORT/(ACCRET) SETTLEMENT 


=f2 7 88:7". 30 
=) Dip WEA 74.4 
=1127746r.67 
=37 O82. 22 
-56,373.33 
= 913; 99.010 
=F 2010.67 
-114,424.44 
=LOAVO2Z2 222 
SOSinZee? £78 
415 ,-60'8' =. 8'9 
=A FOU! 289 
=23'47900 «00 
=2 51 f250' 100 
=1 12722500 
= OS 7387/50 
-48,560.00 
-268,888.89 
=1'2:,04:0!..00 
-30,100.00 
=36, 120.00 


-42,140.00 


y Te COO OO 
8,075,164.44 
V2 pL? pA 67 
4,037, 082.22 
670567303533 
107093), 955: 56 
3,031,206.67 
11,114,424.44 
10/104, 022.22 
8 08S 21 h8 
4,041,608.89 
4,041, 608.89 
257234500200 
291.2) D2 9 0).200 
10,112,225.00 
VS 7 LOC 3374-50 
9,000,000.00 
50,000, 000.00 
2,012,040.00 
5,030,100.00 
6,036, 120.00 


7,042,140.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 

BK AMER CD 

BK AMER CD 

BK AMER CD 

BK AMER CD 

BK AMER CD 

BK AMER CD 

BK AMER CD 


UNEV CALIF’ CP 


TRIDENT 
MERRILL 
BK AMER 
MERRILL 
MERRILL 
MERRILL 
SALOMON 
SALOMON 


SALOMON 


CAP C/P 
LYNCH C/P 
CD 

LYNCH CP 
LYNCH CP 
LYNCH CP 
CP 

Sie Dine GP 


Sie CP 


MORGAN STAN CP 


MORGAN STAN CP 


MORGAN STAN CP 


MORGAN STAN CP 


SALOMON SB C/P 


Gt i Y¥o/ 1C70-U Nt ¥ OF SAN FRANCIS 
MR. DAN TLE L DALY Atel Oe ao onde 
DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/00 TO 05/31/00 
SETTLEMENT DATE BASIS 
40 FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
ee ee ee ee eee ee 
189) 40 05/17/00 05/17/00 MAT 6.020 -6,000,000.00 
06/01/00 05/17/00 6.020 
1:9 40 05/17/00 05/17/00 MAT 6.020 =16,,'000,,000.00 
06/01/00 05/17/00 6.020 
19 40 05/17/00 05/17/00 MAT 6.020 -1,000,000.00 
06/01/00 05/17/00 6.020 
1:9 40 05/17/00 05/17/00 MAT 6.020 -5,000,000.00 
06/01/00 05/17/00 6.020 
19 40 05/17/00 05/17/00 MAT 6.020 -2,000,000.00 
06/01/00 05/17/00 6.020 a 
19 40 05/23/00 05/23/00 MAT 6.020 -3,000,000.00 
06/01/00 05/23/00 6.020 
19 40 05/23/00 05/23/00 MAT 6.020 -27,000,000.00 
06/01/00 05/23/00 6.020 
19 40 05/24/00 05/24/00 MAT 6.030 -10,000,000.00 
06/01/00 05/24/00 6.079 
19 87 05/08/00 05/08/00 MAT 6.030 -16,000,000.00 
06/01/00 05/08/00 6.061 
19 45 05/24/00 05/24/00 MAT 6.000 -50,000,000.00 
06/01/00 05/24/00 6.047 
9 40 05/23/00 05/23/00 MAT 6.000 -50,000,000.00 
06/01/00 05/23/00 6.000 
19 45 05/24/00 05/24/00 MAT 6.030 -20,000,000.00 
06/01/00 05/24/00 6. O75 
1c9 45 05/23/00 05/23/00 MAT 6.030 -15,000,000.00 
06/01/00 05/23/00 6.074 
9 45 05/24/00 05/24/00 MAT 6.030 -17,000,000.00 
06/01/00 05/24/00 6. OFS 
Ibg) 89 05/24/00 05/24/00 MAT 6.030 -50,000,000.00 
06/01/00 05/24/00 6.074 
18) 89 05/23/00 05/23/00 MAT 6.030 -20,000,000.00 
06/01/00 05/23/00 6.064 
9 89 05/23/00 05/23/00 MAT 6.030 ~30,000,000.00 
06/01/00 05/23/00 6.064 : 
19 74 05/23/00 05/23/00 MAT 6. 000¥ =3,,'8017,,500)..00 
06/01/00 05/23/00 eer | 
1k 74 05/23/00 05/23/00 MAT GLOOO Sth, 7927: S00)20:0 
06/01/00 05/23/00 ig (Mehl 
19 74 05/23/00 05/23/00 MAT 6.000 -6,017,500.00 
06/01/00 05/23/00 6.105 
19 74 05/23/00 05/23/00 MAT 6.000 -13,262,500.00 
06/01/00 05/23/00 6.092 
18) 84 05/25/00 05/25/00 MAT 6.040 -38,000,000.00 
06/01/00 05/25/00 6.072 


CO 


4487 


BOOK VALUE 
PREM / (DISC) 


-6, 000,000.00 
-16, 000,000.00 
-1, 000,000.00 
-5, 000,000.00 
-2, 000,000.00 
-3,000, 000.00 
-27, 000,000.00 
-9,919, 600.00 
-15,916, 920.00 
-49, 608, 333.33 
-50, 000,000.00 
-19,852, 600.00 
-14,891, 962.50 
-16,874, 710.00 
-49, 639,875.00 
-19,889, 450.00 
-29,834,175.00 
-3, 778,227.08 
-1, 898,173.85 
-5,969, 915.45 
-13,157,850.29 


=31), B02, So «118 


PAGE: 4 

RUN: 06/02/00 00:01:33 
(INTEREST) (GAIN) /LOSS 
AMORT/(ACCRET) SETTLEMENT 





-44,146.67 
-117,724.44 
=] Sole LS 
-36, 788.89 
S14), 1193, 9:6 
=2'517, 0831.33 
=2 205 1908/00 
-80,400.00 
-83,080.00 
= 3:91, 666..'67 
=3'5'8;; 333: 33 
-147,400.00 
=108,,037 .50 
=125,,2:910'./00 
=3'60!, 1.25:.'010 
=110,, 550'..00 
=165, 825.00 
= 2 OZ ae 
=) SZioeao 
=A, OB 4i..99 
=10/4;,, 649). 72 


— Ot 7 GAZ R22. 


6,044,146.67 
“16, tila, d2404 
1,007, 357.418 
5,036,788.89 
2, O14, TUS. 56 
3,025,083. 33 
24, 229491 205100 
10,000,000.00 
16,000,000.00 
50,000, 000.00 
50), 398), 833).33 
20,000,000.00 
15,000,000.00 
17,000,000.00 
50,000,000.00 
20,000, 000.00 
30,000,000.00 
3,807,500.00 
1, 912, 5010). 1010 
6,017,500.00 
13, 262, 500.00 


38,000, 000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


38273 


38274 


38279 


38276 


38274 
38278 
38279 
38280 
38281 
38283 
38284 


"38285 


DESCRIPTION/POOL# 
MEMO 

BK AMER CD 
SALOMON SMITH CP 
SALOMON SMITH CP 
BK AMER C.D. 

BNY INT (96037.92) 
T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

T NOTE (99.22) 

BK AMER C.D. 
MERRILL LYNCH CP 
MERRILL LYNCH CP 
MERRILL LYNCH CP 
MERRILL LYNCH CP 
BK AMER CD ; 
BK AMER C.D. 

BK AMER C.D. 


MR. 
BANK BROK 
CASH DATE 
19 40 
19 89 

= 19 89 
19° 20 
19° 99 
99 

19 45 
05/15/00 
UOe .. 69 
05/15/00 
19 89 
05/15/00 
19 40 
05/15/00 
159» 40 
no 4s 
19 45 
19 «45 
LOL 45 
15) 410 
19 40 
19 40 


CIT YY / CGyo-U N TY OF SAN FRANCIS € oO 

DANIEL DALY 40 peo 9 42 = 45 a8 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 

05/01/00 TO 05/31/00 

SETTLEMENT DATE BASIS 

40 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
05/25/00 05/25/00 MAT 6.050 -31,000,000.00 -31,000,000.00 
06/01/00 05/25/00 6.050 
06/08/00 05/701/00-PURC ‘6.220 50,000,000.00 49,671, 722.22 
05/01/00 05/01/00 6<261 =3:28;,. 2702 18 
07/12/00) 05/01/00 PURC 6.330 35,000;000.00° .34;,556;, 900.00 
05/01/00 05/01/00 6.411 -443,100.00 
07/18/00 05/05/00 PURC 6.500 25,000,000.00 25,000,000.00 
05/05/00 05/05/00 6.500 
07/30/00 05/02/00 PURC 5.550 25,000,000.00 25,000,000.00 
05/08/00 05/02/00 D000 

05/02/00 SALE 5.550 -25,000,000.00 -25,000,000.00 
05/08/00 05/02/00 5050 
05/15/04 05/09/00 PURC 5.250 10,000,000.00 97 122, 4755.96 
05/09/00 05/10/00 6.788 és =271, 524 2.04 
05/25/00. INTER: «5.250 =295;, 288.46 
06/01/00 05/15/00 6.788 
05/15/04. 05/09/00 PURC 5.250 10,000,000.00 97,120,913. 46 
05/09/00 05/10/00 6... 793 =279: 086.54 

05/24:5/200. INTR. - 5.250 -255,288.46 
06/01/00 05/15/00 6.7.93 
05/15/04 05/09/00 PURC 5.250 10,000,000.00 95 122, 4515096 
05/09/00 05/10/00 6.788 =277, 5924..\04 

05/15/00 INTR 5.250 = 29:97: 288.46 
06/01/00 05/15/00 6.788 
05/15/04 05/09/00 PURC 5.250 20,000,000.00 19,444,951.92 
05/10/00 05/10/00 6.788 -555,048.08 

05/15/0072 ENTER: 55.250 =OLOs Svioe 92 
06/01/00 05/15/00 6.788 
11/07/00 05/17/00 PURC 7.000 49,000,000.00 49,000,000.00 
05/17/00 05/17/00 7.000 
07/14/00 05/17/00 PURC 6.560 15,000,000.00 14,841,466.67 
05/17/00 05/17/00 6:.,6310 =15 8 7_OoSK oS 
07/17/00. 05/17/00: BURG, 6.560: 17,000, 000% 00) 16,834;.03'5)..56 
05/17/00 05/17/00 6.634 -188,964.44 
07/18/00 05/17/00 PURC 6.560” 18,000,000.00 17,796,640.00 
05/17/00 05/17/00 6.635 -203,360.00 
07/19/00 05/17/00 PURC 6.560 10,000,000.00 9,885, 200.00 
05/17/00 05/17/00 6.636 -114,800.00 
11/07/00 05/17/00 PURC 7.000 1,000,000.00 1,000,000.00 
05/17/00 05/17/00 7.000 
08/01/00 05/19/00 PURC 6.770 5,000,000.00 5,000,000.00 
05/19/00 05/19/00 6.770 
07/18/00 05/19/00 PURC 6.640 20,000,000.00 20,000,000.00 
05/19/00 05/19/00 6.640 


PAGE: 5 

RUN: 06/02/00 00:01:33 
zie 

(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=15i6,;294;:/67 


=i p2d sod 


=), 20 so 


SZ Aco 


-14,423.08 


SETTLEMENT 
31,156, 291.67 
-49,671,722.22 
-34,556, 900.00 
-25,000, 000.00 
-25,000,000.00 
-96,037.92 
25,096,037.92 
-9,722,475.96 
262,500.00 
-9,720,913.46 
262,500.00 
-9,722,475.96 
262,500.00 
-19,444, 951.92 
525,000.00 
-49,000,000.00 
-14,841, 466.67 
-16,811,035.56 
-17,796, 640.00 
-9,885, 200.00 
-1, 000,000.00 
-5, 000, 000.00 


-20, 000,000.00 
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BOOK VALUE 
PREM / (DISC) 


RUN: 06/02/00 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 6 

OOs00%333 
(GAIN) /LOSS 
SETTLEMENT 





Cr Tay. ./ *62O USN ery OF SAN FRANCIS 
MR DANIEL DALY 415-554 - 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT 7 FIXED INCOME 
05/01/00 TO 05/31/00 
SETTLEMENT DATE BASIS 
40 FUNDS 
INVSMT DESCRIPTION/ POOL} BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIEED ORIGINAL FACE 
= = = == = Se See ee _ = 
38286 BK AMER C.D. 19 40 07/18/00 05/19/00 PURC 6.640 2,000,000.00 
05/19/00 05/19/00 6.640 
38287 BK AMER C.D. 19 40 07/18/00 05/19/00 PURC 6.640 15,000,000.00 
05/19/00 05/19/00 6.640 
38288 BK AMER C.D 19 40 07/18/00 05/19/00 PURC 6.640 7,000,000.00 
05/19/00 05/19/00 6.640 
38289 BK AMER C.D. 19 40 07/18/00 05/19/00 PURC 6.640 6,000,000.00 
05/19/00 05/19/00 6.640 
38290 BK AMER C.D. 19 40 08/15/00 05/19/00 PURC 6.770 7,000,000.00 
05/19/00 05/19/00 6.770 
38291 BK AMER C.D. 19 40 08/15/00 05/19/00 PURC 6.770 6,000,000.00 
05/19/00 05/19/00 6.770 
38292 BK AMER C.D. 19 40 08/15/00 05/19/00 PURC 6.770 18,000,000.00 
05/19/00 05/19/00 6.770 
38293 BK AMER C.D. 19 40 08/15/00 05/19/00 PURC 6.770 3,000,000.00 
05/19/00 05/19/00 6.770 
38294 BK AMER C.D. 19 40 08/15/00 05/19/00 PURC 6.770 7,000,000.00 
05/19/00 05/19/00 6.770 
38295 BK AMER C.D. 19 40 08/15/00 05/19/00 PURC 6.770 4,000,000.00 
05/19/00 05/19/00 6.770 
38296 BK AMER C.D. 19 40 08/15/00 05/19/00 PURC 6.770 5,000,000.00 
05/19/00 05/19/00 6.770 
38297 BK AMER C.D. 19 40 06/07/00 05/23/00 PURC 6.520 25,000,000.00 
05/23/00 05/23/00 6.520 
38298 BK AMER C.D 19 40 06/15/00 05/23/00 PURC 6.520 3,000,000.00 
05/23/00 05/23/00 6.520 
38299 BK AMER C.D. 19 40 (06/15/00 05/23700 PURC “6.520 11-,000,000:.'00 
05/23/00 05/23/00 65:20 
38300 BK AMER C.D. 19 40 06/15/00 05/23/00 PURC ‘6.520 2,000,000.00 
05/23/00 05/23/00 6.520 
38301 BK AMER C.D 19 40 06/15/00 05/23/00 PURC 6.520 4,000,000.00 
05/23/00 05/23/00 6-520 
38302 BK AMER C.D. 19 40 06/15/00 05/23/00 PURC 6.520 1,000,000.00 
05/23/00 05/23/00 6.520 
38303 BK AMER C.D. 19 40 06/15/00 05/23/00 PURC 6.520" 4,000,000.00 
05/23/00 05/23/00 6.520 
38304 BK AMER C.D. 19 40 06/21/00 05/23/00 PURC 6:520 10,000,000.00 
; 05/23/00 05/23/00 6.520 
38305 BK AMER C.D = 19 40 06/21/00 05/23/00 PURC 6.520 6,000,000.00 
05/23/00 05/23/00 6.520 
38306 BK AMER C.D. 19 40 06/21/00 05/23/00 PURC 6.520 1,000,000.00 
05/23/00 05/23/00 6.520 
38307 BK AMER C.D. 19 40 06/21/00 05/23/00 PURC 6.520 2,000,000.00 
05/23/00 05/23/00 6.520 


2,000,000.00 
15,000,000.00 
7,000,000.00 
6,000,000.00 
7,000,000.00 
6,000,000.00 
18,000,000.00 
3,000,000.00 
7,000,000.00 
4,000,000.00 
5,000,000.00 
25,000,000.00 
3,000,000.00 
11,000,000.00 
2,000,000.Q0 
4,000,000.00 
1,000,000.00 
4,000,000.00 
10,000,000.00 
6,000,000.00 
1,000,000.00 


2,000,000.00 


' Fey OOO OOO 
-15,000,000.00 
-7,000,000.00 
-6,000,000.00 
-7,000,000.00 
-6,000,000.00 
-18,000,000.00 
-3,000,000.00 
-7,000,000.00 
-4,000,000.00 
-5,000,000.00 
-25,000,000.00 
-3,000,000.00 
-11,000,000.00 
-2,000,000.00 
-4,000,000.00 
-1,000,000.00 
-4,000,000.00 
-10,000,000.00 
-6,000,000.00 
-1,000,000.00 


-2,000,000.00 
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MR. DANIEL DeAwisY. 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 1 
05/01/00 TO 05/31/00 RUN: 06/02/00 00:01:33 
SETTLEMENT DATE BASIS d 
40 FUNDS 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
= ae hai ary oe = = oe a Nr a a a aad a ere ES br Vacation en ee ane = = = ——— a ee ee 
38308 BK AMER C.D. 19 40 06/21/00 05/23/00 PURC 6.520 4,000,000.00 4,000,000.00 
05/23/00 05/23/00 6.520 ' -4,000,000.00 
38309 BK AMER C.D. 19 40 06/21/00 05/23/00 PURC 6.520 2,000,000.00 2,000,000.00 : 
05/23/00 05/23/00 6.520 -2,000,000.00 
38310 BK AMER C.D. 19 40 06/23/00 05/23/00 PURC 6.520 13,000,000.00 13,000,000.00 
05/23/00 05/23/00 6.520 -13,000,000.00 
38311 BK AMER C.D. 19 40 06/23/00 05/23/00 PURC 6.520 10,000,000.00 10,000,000.00 
05/23/00 05/23/00 6.520 -10,000,000.00 
38312 BK AMER C.D. 19 40 06/23/00 05/23/00 PURC 6.520 2,000,000.00 2,000,000.00 
05/23/00 05/23/00 6.520 -2,000,000.00 
38313 BK AMER C.D. 19 40 06/29/00 05/23/00 PURC 6.520 50,000,000.00 50,000,000.00 
05/23/00 05/23/00 6.520 -50,000,000.00 
38314 BK AMER C.D. 19 40 06/30/00 05/23/00 PURC 6.520 50,000,000.00 50,000,000.00 
05/23/00 05/23/00 6.520 -50,000,000.00 
38315 BK AMER C.D. 19 40 07/03/00 05/24/00 PURC 6.630 11,000,000.00 11,000,000.00 
05/23/00 05/24/00 6.630 -11,000,000.00 
38316 BK AMER C.D. 19 40 07/03/00 05/24/00 PURC 6.630 20,000,000.00 20,000,000.00 
05/23/00 05/24/00 6.630 -20,000,000.00 
38317 BK AMER C.D. 19 40 08/01/00 05/24/00 PURC 6.750 50,000,000.00 50,000,000.00 
05/23/00 05/24/00 6.750 -50,000,000.00 
38318 BK AMER C.D. 19 40 08/02/00 05/24/00 PURC 6.750 15,000,000.00 15,000,000.00 
05/23/00 05/24/00 6.750 -15,000,000.00 
38319 BK AMER C.D. 19 40 08/02/00 05/24/00 PURC 6.750 15,000,000.00 15,000,000.00 
05/23/00 05/24/00 6.750 -15,000,000.00 
38320 BK AMER C.D. 19 40 08/02/00 05/24/00 PURC 6.750 6,000,000.00 6,000,000.00 
05/23/00 05/24/00 6.750 -6,000,000.00 
38321 BK AMER C.D. 19 40 08/02/00 05/24/00 PURC 6.750 10,000,000.00 10,000,000.00 
05/23/00 05/24/00 6.750 -10,000,000.00 
38322 SALOMON BROTHERS 19 89 07/03/00 05/24/00 PURC 6.520 10,000,000.00 992 7.7555. 26 
05/24/00 05/24/00 6.568 -72,444.44 -9,927,555.56. 
38323 UNIV OF CALIF 19 40 07/12/00 05/24/00 PURC 6.540 5,000,000.00 4,955,491.67 
05/24/00 05/24/00 6.599 -44,508.33 -4,955,491.67 
38324 SALOMON BROTHERS 19 89 07/18/00 05/25/00 PURC 6.600 50,000,000.00 49,505,000.00 
05/24/00 05/25/00 6.666 a -495,000.00 -49,505,000.00 
38325 SALOMON BROTHERS 19 89 07/21/00 05/25/00 PURC 6.600¥ 15,000,000.00 14,843,250.00 
05/24/00 05/25/00 6.670 -156, 750.00 -14,843,250.00 
38326 UNIV OF CALIF 19 40 08/10/00 05/26/00 PURC 6.560 3, 384,000.00 Selon Sie SS 
05/26/00 05/26/00 6.652 -46,864.64 ~3, 337,135.36 
38327 SALOMON BROTHER 19 89 08/29/00 05/26/00 PURC 6.620 5,000,000.00 4,912, 652.78 
05/26/00 05/26/00 6.738 -87,347.22 ~4,912,652.78 
38328 BK AMER 19 40 09/12/00: 05/26/00 PURC 6.680 7,000,000.00 6, 8584216 aa 
05/26/00 05/26/00 6.818 -141,578.89 -6,858,421.11 
38329 MERRILL LYNCH 19 45 07/05/00 05/30/00 PURC 6.550 10,000,000.00 9,934,500.00 
05/30/00 05/30/00 6.593 -65,500.00 -9, 934,500.00 
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PAGE: 8 
RUN: 06/02/00 00:01:33 
(INTEREST) (GAIN) /LOSS 
AMORT/(ACCRET) SETTLEMENT 





Coil Y 7/ {CeO UNE TY. Oor SAN FRANCIS 
M : DANIEL DALY ASS a Oy da 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
05/01/00 TO 05/31/00 
SETTLEMENT DATE BASIS 
40 FUNDS = 
DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 
— == SS ee —— 22S ee 2 
MERRILL LYNCH ES 45 07/06/00 05/30/00 PURC 6.550 11,000,000.00 
05/30/00 05/30/00 6.594 
MERRILL LYNCH 19 45 07/17/00 05/30/00 PURC 6.600 10,000,000.00 
05/30/00 05/30/00 6.1659 
MERRILL LYNCH > 19 45 08/02/00 05/30/00 PURC 6.630 10,000,000.00 
05/30/00 05/30/00 6.709 
MERRILL LYNCH 19 45 08/03/00 05/30/00 PURC 6.630 5,000,000.00 
05/30/00 05/30/00 6.710 
MERRILL LYNCH 19 45 08/04/00 05/30/00 PURC 6.630 5,000,000.00 
05/30/00 05/30/00 65712 
MERRILL LYNCH Aig?) 45 08/07/00 05/30/00 PURC 6.630 5,000,000.00 
05/30/00 05/30/00 6: FLS 
MERRILL LYNCH 19 45° 06/07/00 05/31/00.PURC 6.560 -30;,000;000.00 
05/31/00 05/31/00 6.568 


10, 925,948.61 
=7 47,051.39 

97 912 -0.010..0.0 
-88,000.00 
F882 133533 
= 11.7, 866.67 
4,940,145.83 
=5 9,894.47 
4,939, 225...00 
=60',775:.00 
4,936,462.50 
=63:, 5317. 50 
29, 961, 133.33 
= 38,266.67 


O25) 21 0r 
=9;, 91:27 000..00 
=97.8:G.2),'39%,393 
=-4,940,145.83 
=47939),225.100 
-4,936,462.50 


=29, 961), 733.33 
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* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 9 
05/01/00 TO 05/31/00 RUN: 06/02/00 00:01:33 
REPORT GRAND TOTALS : 
ASSETS o 
PAR : 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION / (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
PURC 6.598 908, 384,000.00 903,945,436.83 -4, 438,563.17 -903,945, 436.83 
( 67) 
SALE 6.154 -61,000,000.00 -60,875, 600.00 124,400.00 -845,722.79 -108,406.67 61,7'58, 480.26 
( 5) 71,249.20 
INTR 5.483 ; -1,276, 442.30 -9,603,557.70 
( 28) 
MAT 5.992 -900214000.00 ~892574118.36 -10304696.92 895,238, 933.64 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
a | | | SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





July 7, 2000 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 
Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past twelve months, the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


regulations. 


Interest Received $ 157,784,631 Earned Interest Yield 
Total Net Earnings $ 183,210,278 Pooled Funds 5.837% 
Average Age of Portfolio 328 Days All Funds 5.763% 


Total cost of the securities on hand on June 30, 2000 was $2,799,879,892 with a market value of 
$2,793,141,428 plus fixed assets accrued earnings of $14,565,786. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
June 30, 2000. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of June 2000, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on June 30, 2000. 

4. General journal detailing purchases, sales, and interest activities during the month of June 2000. 


DOCUMENTS DEPT. 


Ve y yours, 


Susan Leal JUL 10 2000 


Treasurer 
E SAN FRANCISCO 
nc. 


cc: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRARY 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item 41,355) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., E. Navas 
Transportation Authority — C. Ciark 
San Francisco Public Library — 2 copies 


City Hall Rm.140, #1 Dr. Cartton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNEFS) 


CITY/COUNTY OF SAN.FRANCISCO 
MR. DANIEL DALY 415-554-4487 
PORT f Oftel.O- “SAD 7 Sop ic Ss PAGE: 1 
6/01/00 THROUGH 6/30/00 RUN: 07/05/00 08:53:45 
ALL FUNDS 
a : 
=------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TORI ANGOME RECRIVEDSING THIS PERIOD! © °9,716,974.042 == N/A «9, 716, 974.14 
TOTAL NET EARNINGS THIS PERIOD: 14,135,428.74 00 00 N/A 14,135, 428.74 
AVERAGE DAILY PORTFOLIO BALANCE: 2,749,677, 380.85 00 00 * N/A 2,749,677,380.85 
EARNED INCOME YIELD THIS PERIOD: 66255 000 000 N/A 6.255 
END OF PERIOD PORTFOLIO BALANCE: 2,799,879,891.95 00 00 N/A 2,799,879,891.95 
CURRENT AMORTIZED BOOK VALUE: 2,803,493, 300.77 00 - 00 N/A 2,803,493, 300.77 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 6.301 .000 — .000 N/A 6.301 
WEIGHTED AVERAGE DAYS TO MATURITY: 328 0 0 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 328 0 0 N/A N/A 
NET PORTFOLIO YIELD, 365-DAY BASIS: | 6.255 


DOCUMENTS DEPT. 


JUL 1 0 2000 


SAN FRANCISCO 
PUBLIC LIBRARY 
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Cr Yo COP UNE ay wy OF SAN FRANCIS ¢€O 





MR. DYAN Tf EG DALY 4s b= 35 abt Ad 24! 8" 7) PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 07/06/00 00:01:22 
INVESTMENTS OUTSTANDING AS OF 6/30/00 
MAJOR SORT KEY IS ICC# 
CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 

(Investment Type) 12 TREASURY NOTES ASB sie) 5.595, S855. 99.076 1,475,005, 000200 11647147 AG ie He 
(Investment Type) 41 FNMA DISCOUNT NOTES .77S4C) 6.482 6.612 98.035 22,000, 000.00 21,567 59.33 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 4.58% (C) 62457 6.548 98.612 130,000,000.00 128,195,140 722 
(Investment Type) 44 FMC DISCOUNT NOTES 4.04% (C) 6.080 65176 98.452 115,000,000.00 113,218,555.56 
(Investment Type) 51 BANKERS ACCEPTANCE-DOMESTIC 1025 (E) 6.294 6.411 98.190 29,000,000.00 28,475,204.58 
(Investment Type) 81 COMMERCIAL PAPER DISC 23.89% (C) 6. 561° “65.610 99'x2516 673,891,000.00 668,875,498.50 
(Investment Type) 91 NEGOTIABLE C.D.'S 24.12% (G) 62503 46.503. 100.000 675,400,000.00 675, 400,000.00 


ASSETS FIXED 62118 (65248 99.27: 2,820,296, 000'.00 2,799, 87-97 891595 
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PAGE: 1 
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RUN: 07/06/00 





INVESTMENTS OUTSTANDING AS OF 06/30/00 
































MAJOR SORT KEY IS 

INVEST DESCRIPTION GUSHERP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 

A 34710 T NOTE(99.26) 40. 100. 6.1250 7,000,000.00 1, 0027 187750 179, 038'..46 895,077.90 
01/31/96 07/31/00 89 000 6.4200 6,917,110.00 100.0312500000 SUNGARD 

A 34711 T NOTE(99. 28) 40 100 «6.1250 7,000,000.00 1,002) 1877 550 179,038.46 80,337.50 
01/31/96 07/31/00 74. O00 6.4100 6,921,850.00 100.0312500000 SUNGARD 

A. 34712 TP NOTE (99524) 40-100) “64.1250 7,000,000. 00 1, O02, Ae 250 190 38:2 46 8:9, 98:2'.50 
01/3/96 07731700 71 OOO 6.4400 6,912,205.00 100.0312500000 SUNGARD 

BR, 34713 -2 “NOLTE|(99% 275) 40 100 6.1250 7,000,000.00 1, 00.27, U87 750 179), 038 546 82,049.38 
01/31/96 07/31/00 40 000 6.4200 6,920,138.12 100.0312500000 SUNGARD 

AY sayara “NOTE, (99:27) 40° 100" 6.1250 7,000,000.00 17 0027, 081%. 30 179,038.46 82,786.23 
O1/ 31/9'6:707'/31700 87 OCO 6.4200 6,919,401.27 100.0312500000 SUNGARD 

A 36034 T NOTE (99.30) 9128273D2 19 100 6.0000 5,000,000.00 5,000,000.00 V2 OL 2AO:9 4,687.50 
08/15/97 08/15/00 87 O00 6.0346 4,995,312.50 100.0000000000 SUNGARD 

A 36035 T NOTE (99.30) 9128273D2 19 100 6.0000 5,000,000.00 5,000,000.00 VL2,,, Gis ..0/9 4,687.50 
08/15/97 08/15/00 89 000 6.0346 4,995,312.50 100.0000000000 SUNGARD 

A 36036 T NOTE (99.30) VEZ ZT S3DZ 19 100 6.0000 5,000,000.00 5,000,000.00 25 92.09 4,687.50 
08/15/97 08/15/00 50 O00 6.0346 4,995,312.50 100.0000000000 SUNGARD 

A 36037 T NOTE (99.30) 9128273D2 19 100 6.0000 5,000,000.00 5,000,000.00 WZ; Sab 22 0:9 5, 07:8 .15 
08/15/97 08/15/00 74  ‘O000- 6.0375 4,994,921.85 100.0000000000 SUNGARD 

A 36038) Lf -NOTE: -(99:33.0) 9128 273:D2 19 100 -6.0000 5,000,000.00 5,000,000.00 2 Oil: 22.0:9 5,07 BS 
08/15/97 08/15/00 40 000 6.0375 4,994,921.85 100.0000000000 SUNGARD 

A 36039 T NOTE (99.30) 9128273D2 19 100 6.0000 5,000,000.00 5,000,000.00 VA OZ 09 5 6815 
08/15/97 08/15/00 89 000 6.0404 4,994,531.25 100.0000000000 SUNGARD 

A 36040 T NOTE (99.30) 9128273D2 19 100 6.0000 5,000,000.00 5,000,000.00 V2 L209 SCO 
08/15/97 08/15/00 50 000 6.0404 4,994,531.25 100.0000000000 SUNGARD 

A 36041 T NOTE (99.30) 9128273D2 19 100 6.0000 5,000,000.00 5,000,000.00 TD INEZ 0:9) 5 AGB AS 
08/15/97 08/15/00 74 OOO 6.0404 4,994,531.25 100.0000000000 SUNGARD 

A 36042 T NOTE (99.30) 9128273'D2 19 100 6.0000 5,000,000.00 5,000,000.00 12s 29e 22. 0.9 5p AO8indo 
08/15/97 08/15/00 87 O00 6.0404 4,994,531.25 100.0000000000 SUNGARD 

A- 36043. T NOTE (99.30) 912827 3D2 19 100 6.0000 5,000,000.00 5,000,000.00 12s so 09 5,468.75 
08/15/97 08/15/00 40 000 6.0404 4,994,531.25 100.0000000000 SUNGARD 
A 34805 T NOTE(99.25) 912827X23 19 100 5.6250 20,000,000.00 195, 8937, 750200 376; 01;9:;.02 

02/29/96 02/28/01 99 000 5.6800 19,952,624.60 99.46875000000 SUNGARD —5:077 81400 
A 34807 T NOTE(99.25) 912827X23 19Or2953:0) “5.°6290 5,000,000.00 A, 9931, 4370 oO 94,004.76 

02/29/96 02/28/01 40 000 5.6800 4,988,150.00 99.46875000000 SUNGARD cad ras) 0) 
A 34810 T NOTE(99.16) 912827X23 OM kOOs eo625.0 25,000,000.00 24 867, 187.50 ATO; O23 2)8 

02/29/96 02/28/01 99-000 5.7400 245 879, 0125 lo. 99-468 / 5000000 SUNGARD -8, 324.65 

A 34828 T NOTE(98.5) OU 28 27X23 LOPS OOM ono2 50 5,000,000.00 ae Wise bs iia O) 94,004.76 66,406.25 
03/11/96 02/28/01 71 OOO 6.0600 4,907,031.25 99.46875000000 SUNGARD 

A 34829 T NOTE(98.5) ON 2324 X23 19 = L007 5S. 6250 5,000,000.00 4,913, 437.50 94,004.76 66,406.25 
03/11/96 02/28/01 89 000 6.0600 4,907,031 .25- 99. 416875000000 SUNGARD 

A 34830 T NOTE(98.19) 912827X23 19 OO S1716250 5,000,000.00 AT OU Si Aw O 94,004.76 43), 190).00 
03/11/96 02/28/01 dls {000 55319600 4,929,687.50 99.46875000000 SUNGARD 

A 35706. TNOTE “ 912827X64 LO 00 162500 7,000,000.00 6, 986,875.00 13) UOS 24 94, 609). 37 
04/24/97 04/30/01 40 000 6.6928 6,892,265.63 99.81250000000 SUNGARD 

RSS 07s LANGE 912827X64 Oe LOOM 62500 7,000,000.00 6, 986,875.00 13, MOS R24 95) 7 OS 
04/24/97 04/30/01 Or = OU 0N 6.6974 6,891,171.88 99.81250000000 SUNGARD 

A 35708 T NOTE 912827X64 19 100 6.2500 7,000,000.00 6, 986,875.00 Wey 7 OLS 24 94,609.41 
04/24/97 04/30/01 74 O00 6.6928 6,892,265.59 99.81250000000 SUNGARD 
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(RPTMKT 


INVEST 
NUMBER 


) 


DESCRIPTION 


a8 


ak 


uy 


T 


PURCHASE MATURITY DATE 





NOTE 
04/24/97 04/30/01 
NOTE (100.2) 
05/15/98 05/715/01 
NOTE (100.2) 
05/15/98 05/15/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE, (99.21) 
06/01/99 05/31/01 
NOTE (97.8) 
08/15/96 08/15/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (97.11) 
09/03/96 08/31/01 
NOTE (99.26) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (9'9...23'5) 
08/31/99 08/31/01 
NODE, (9'9)..22.) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99). 24) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NODE: ((9!9...245) 
08/31/99 08/31/01 
NOTE: (9:91.30) 
08/31/99 08/31/01 
NOTE CK(99..23) 4 
11/30/99: 1730/7701 
NOTE (99.23) 
WIL SO POL //SOV/ OL 
NOTE 


WALSM/ Soy WAP Shil/Aoat 


Car Liye) (G7OcU aN aL 
DANIEL 


INVESTMENT 


x O 


By SA 


DAL Y 


INVENTORY WITH MARKET 


N E 


RANCI 
An 5 S45 25.44 
VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/00 


MAJ 

GUS TP BANK 
BROK 

912827x%64 9 
89 

9128274E9 19 
40 

9128274E9 19 
87 

9128275H1 9 
74 

9128275H1 JES) 
87 

9128275H1 19 
40 

9128273912 1:9 
40 

912827239 i) 
89 

912827239 19 
74 

912827239 189 
40 

912827239 19 
87 

9128 27'SP3 19 
40 

912827 5P3 19 
40 

OV 28279P3 ANS 
40 

9 2827523 149 
40 

9128275P3 9 
89 

SU2B279P3 19 
89 

O28 275P3 19 
74 

91 28275P3 19 
74 

9LZ8 2753 19 
87 

912827:5R3 19 
87 

Si28272C5 LY) 
40 

9128272C5 19 
87 

MARAT An 19 
40 


OR 


FUND 
SAFE 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
6.2500 
6... 7019 


a5... 6250 


5.61319 
5). 62750 
5.6135 
5.25900 
5.4338 
5.2500 
5.4338 
5.2500 
5.4338 
A Ol SO 
8.5648 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
J pcless) NS) 
5... 9000 
5. 6130 
5.5000 
5.5498 
5.5000 
5.6465 
5.5000 
5.6885 
5.5000 
5.5450 
5.5000 
5.6885 
5.5000 
5; 0450 
5.5000 
5.6885 
5,.5000 
5.6885 
5.5000 
5.5450 
5.8750 
6.0306 
Sys} / SO) 
6.0306 
6.1250 
6.1864 


SORT KEY IS ICC# 


PAR/SHARES 
BOOK 
7,000,000.00 
6,8 90,, O78). 13 
30,000,000.00 
30,009,375.00 
30,000,000.00 
30,009, 3:75.00 
8,000,000.00 
7,972, 500..00 
8,000,000.00 
71,972, 500.00 
8,000,000.00 
1, 9I2,, 0.00). 00 
7,000,000.00 
6, 8016, 8:90. 63 
5,000,000.00 
Ae AAs, AO 6... Ao 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,865), 176 .'64 
5,000,000.00 
4,989, 7453 43 
10,000,000.00 
9, 9'9.0,,:7'0.0:.'00 
10,000,000.00 
9), 992; O516:.125 
5,000,000.00 
4,982,421 588 
10,000,000.00 
9,991, 600...00 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9, 99a, 6 010:.100 
5,000,000.00 
4,982,421.88 
5,000,000.00 
4,982,424). /8'8 
10,000, 000.00 
9,991,600.00 
25,000,000.00 
24,927, 734.38 
25,000,000.00 
BN S257 USA SSS) 
10,000,000.00 
OF Oi GOZO 


Ss) CO 
4 4 8 7 


MARKET VALUE 
MARKET PRICE 
6, 986,875.00 
99.81250000000 
29, 18:43 715,00 
99.28125000000 
29;, 184737500 
99.28125000000 
7, 912), 900)..00 
98.90625000000 
7, 912), 900...00 
98.90625000000 
7, 91L2,,500..10'0 
98 .90625000000 
fy, LOZ, 812.250 
101.4687500000 
5,000,000.00 
100.0000000000 
5,,.000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
5,000,000.00 
100.0000000000 
4,940,625.00 
98 .81250000000 
9,881,250.00 
98.81250000000 
9,-818:1.,, 250... 00 
98.81250000000 
4,940,625.00 
98.81250000000 
97 881,250.00 
98.81250000000 
4,940,625.00 
98.81250000000 
9,881, 2:50).1010 
98.81250000000 
4,940,625.00 
98.81250000000 
4,940, 625.00 
98.81250000000 
9, 884,,.250;.00 
98.81250000000 
24, 718A p29 0)..010 
99.12500000000 
24,781,250.00 
99.12500000000 
97 O43) 201010 
99.43750000000 


RUN: 


07/06/00 


PAGE: 2 
COOOL 37 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
73, 109.24 
SUNGARD 
2pOy, 23). 10 
SUNGARD 
215,923 AO 
SUNGARD 
35573). 0a) 
SUNGARD 
B15), DiS. a 
SUNGARD 
31D), O'S INI 
SUNGARD 
2097. 415.: 96 
SUNGARD 
108,627.72 
SUNGARD 
VOB (6257 .257,2 
SUNGARD 
LOB, 627 212 
SUNGARD 
10:8)/(627 7:2 
SUNGARD 
OT SAS Tk 
SUNGARD 
LBS WOSt 2 
SUNGARD 
183, 831.52 
SUNGARD 
Sec) ho ye TAS) 
SUNGARD 
V8i8,, 83a) 152 
SUNGARD 
Oils, OMS; 16 
SUNGARD 
183-8344. 52 
SUNGARD 
Oi, OLS eatio 
SUNGARD 
9157.9 .5).216 
SUNGARD 
1183, B8d52 
SUNGARD 
124, AO2. 32 
SUNGARD 
124, 402). 32 
SUNGARD 
1,664.40 
SUNGARD 


UNREALIZED LOSS 


96,7, 9:6: ./87 


-225,000.00 
=229);, 00000 
-60,000.00 
-60,000.00 


-60,000.00 
295, 924... 87 


58,593.51 
58), O19: 3%.41) 
58;,593:.1 5 


134.,,'823..316 


=48 828.13 
-109,.450..00 
= 91 AiG Z5 
=4 17. 196.388 
= 10, 350/200 
-41,796.88 
=L10;,- 350500 
-41,796.88 
41, 7916388 
-110, 350.00 
-146, 484.38 


-146, 484.38 


—S2, ol 38 
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INVESTM : 
(RPTMKT) ; RUN: 07/06/00 OOSO1S37 
INVESTMENTS OUTSTANDING AS OF 06/30/00 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUS TP BANK FUND CPN RATE PAR/ SHARES MAR VALUE CURR ACCR INT UNREALIZED GAIN 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 

A 35520 T NOTE (98.2) 9128272G6 19 100 6.2500 10,000,000.00 97,962; 500500 2007 939.00 LOD peo ao) 
01/31/97 01/31/02 89 000° (657101 9,807,262.50 99.62500000000 SUNGARD 

By 85521) THNOPTE (98 21.0) 9128272G6 19 1 #6.2500 20,000,000.00 169 925) 20.002 C0 D2 8s OZ 263),63 1.225 
01/31/97 01/31/02 89. 000) ~65653:6 19,661,368.75 99.62500000000 SUNGARD 

RO85522 LT NOTE (99'..11) 912827266 19. * 1010. -6.2500 4,000,000.00 3:,.93:5;,.000:.:00 104,395.60 1A 85400 
01/31/97 1 02/31/02 74 OOO 6.4092 3:,,9737,125.00 “99... 62500000000 SUNGARD 

A 35523°T NOGE (9191 1) 9128272G6 19 I 6.2500 6,000,000.00 5).9:7 7,900.00 1567993541 1, 825.50 
O1/ 317/97 .01/31702 74 OOO 6.4092 5,959,687.50 99.62500000000 SUNGARD 
KR 35524 fT NOTE (99.25) 9128272G6 19° 100° 622500 5,000,000.00 4,981,250 ,..00 130;494..51 

O17 312/97 OL /31/ 02 87 O00 6.3051 4,988,350.00 99.62500000000 SUNGARD =7,, 200); 00 

A 35525 T NOTE(99.16) 9128272G6 19 200: 65.2500 10,000, 000.00 9,962,500.00 260939 01 LS 2B1V23 0 
01/31/97 01/31/02 74 000. - 64.3702 9,.949;,,218.70 99 .62500000000 SUNGARD 

A 35526 T NOTE(99.16) 9128272G6 19 100 6.2500 10,000,000.00 9,962, 500.00 260,989.01 14,062.50 
01/31/97 01/31/02 89 O00 6.3720 9,948,437.50 99.62500000000 SUNGARD 

A 35527 T NOTE (99216) 912827266 19 100° 6.:2500 10,000,000.00 9, 962,500.00 26077 93:9) 2011 OF SiD2.00 
01/31/97 01/31/02 89 000 6.3609 9,953,125.00 99.62500000000 SUNGARD 

A 35528 T NOTE(99.16) 9128272G6 19 “LOO 6.2500 10,000,000.00 9,-962,500.00 260:;, 989. O01 1.3, 282225 
ON /B1/97 047 31702 T4. OOO. 6.37102 9,949,218.75 99.62500000000 SUNGARD 

A 38096 T NOTE (99.18) 9128275X6 19) 1 65,3750 8,000,000.00 1, V82;, 00.00 2127 9167/03 NEA A2 55.0.0 
OL/31/00) 01730702 40 000 6.6164 7,964,375.00 99.78125000000 SUNGARD 

A 38097 T NOTE (99.25) 9128275X6 19 A008, “643:750 8,000,000.00 1, 98:24,5.0:0:100 212, 967303 1B 7S:00 
O15/-359/00:°00/31F702 45 000 6.5061 7,980,625.00 99.78125000000 SUNGARD 

A 38098 T NOTE (99.25) 9128275X6 19. FOO.) 6.37590 8,000,000.00 1 7 982, 500;..00 212 967 203 iL, Bion. OO 
O/B 700, 01/30/02 89 000 6.5061 7,980,625.00 99.78125000000 SUNGARD 

A 38099 T NOTE '(99.18) 9128275X6 19; “100 63:57:50 8,000,000.00 T, 982 200%, 00 2279: 678.03 17,500.00 
01/31/00 01/31/02 39 000 6.6121 TV, 9655, 0007200" 99). 78125000000 SUNGARD 

A 3800 2 NOTE. (99). 25) 9128275X6 19 1010) 26 338/50 8,000,000.00 TF, 982 ,500).:00 22 9G s03 LZ 0200 
On /3//00. ON /31/'02 87 O00 6.5019 i, 981,250.00 -99°.78125000000 SUNGARD 

A 3801 LT NOTE 1(95..718) 9P23 277 5X6 19 VOOs “653750 8,000,000.00 7, IBZ S0000 2296703 17525 0:05..0:0 
01/31/00 01/31/02 87 O00 W626123: P7965; 000-00 99.2782 5000000 SUNGARD 

A 35724 T “NOTE, ((99!.1%6') B28: 27 250 19 1 6.16250 10,000, 000.00 10,025,000.00 De sO8'6:.:8'5 78,400.00 
04/30/97 04/30/02 50) 70.00" “627526 9,946,600.00 100.2500000000 SUNGARD 

Be 38303 2 NOTE. (C9956 OEZ8 27217 19 vee OOM 6250.0 25,000,000.00 274t 9154 OIG 2-350 4,245.92 47 OLS .62 
06/30/00 06/30/02 45. O00" soroZ249 24,873,046.88 99.65625000000 SUNGARD 

A S8 3a LoNOTE: *(99'-16 SATS AA han Gd POY VOO= 6.2500 25,000,000.00 Zr Oras O62 ro 0) A, 249). 92 4), 015.62 
06/30/00 06/30/02 Bi. 0.0.0) 16752479 24,873,046.88 99.65625000000 SUNGARD 

A 38375 "LT -NOTE °((99:0 16 912827 2Y7 19 "00 6.2500 25,000,000.00 2A OVA O62 50 4, 24'5)=92 Ai), O15: 62 
06/30/00 06/30/02 40 000 6.5249 24,873,046.88 99.65625000000 SUNGARD 

MB 83F/6° T- NOLE. (99216 ONZE 22 LO! ehOO ~ -62250:0 2'5;,'0'0:0;, 0:00.00 24 Ona" F062 250 Ar 2D. 92 41, OLS 62 
06/30/00 06/30/02 89 1000 (65249 24,873,046.88 99.65625000000 SUNGARD 
A 36196 T NOTE (100.60) 9128273L4 PO =-00- 5.275010 15,000,000.00 LATS O87 «50 145 Sle toO 

LO/BS1/97 10/3 15702 40 O00 5.7064 15, 028),2:25 700 “98:253'125000000 SUNGARD -248,437.50 
A 36197 T NOTE(100.60) , 912827314 IVS SALON OS 13)-5.27/ (0X0) 15,000,000.00 MAC STE OO OW oO 14'S; 3200 

10/31/97 10/31/02 89 000 5.7082 Ey O26 ISssis: “OB S53125000000 SUNGARD 247), 26S. |6S 
A 36198 T NOTE(100.60) 9128273L4 195 OO" S=7/50,0 15,000,000.00 A UDF OS SO) 1457 312.50 

NOi/ S/S Oy. Sah 02 Bi OOS S082 1570216, Gos 3, 9875825000000 SUNGARD 24), 26a 263 
NES 650451 NODE (9 9EskG) 9128274B5 9) S005 50000 200,000.00 EIS) SHO)0) 5 OO) 25 Hoss 

03/31/98 03/31/03 89 O00 5.6148 199,010.00 97.75000000000 SUNGARD — 3), oO. 00 
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INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 4 
RUN: 07/06/00 00:01:37 






(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 06/30/00 
MAJOR SORT KEY IS ICC# 

















INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 

A 36595 T NOTE (99.16) 9128274B5 19 100 5.5000 8,650,000.00 8, 4595,,3:75'..0/0 T9787 243 
03/31/98 03/3103 89 O00 5.6160 8,606,732.50 97.75000000000 SUNGARD =T51k7, 357' 90 

A 36596 T NOTE (99.16) 9128274B5 19-3052 «5.5000 150,000.00 146,625.00 2073. 77 
03/31/98 03/31/03 89 O00 5.6148 149,257.50 97.75000000000 SUNGARD =2', 632.50 

A 36597 T NOTE (99.16) 9128274B5 19; 3051, 5.5000 1,000,000.00 977,500.00 113) 8:2)5).. 184 
03/31/98 03/31/03 89 O00 5.6043 995,500.00 97.75000000000 SUNGARD -18,000.00 

A 36598 T NOTE (99.16) 9128274B5 19 82100) 5.5000 10,000,000.00 9, 157, 000.00 13187 25 13h 
03/31/98 03/31/03 87 O00 5.6149 9,950,500.00 97.75000000000 SUNGARD =175),-9:0'0':010 

A 36599 T NOTE (99.16) 9128274B5 19 100 5.5000 10,000,000.00 9), 115.000). 00 13:8). Zou. Se, 
03/31/98" 03/31/03 74. OOO 5.6149 9,950,500.00 97.75000000000 SUNGARD =£75,,500:.00 

A 36605 T NOTE (99.9) 9128274B5 £9) 100 51.5000 10,000,000.00 9,775,000.00 V3:8),2515. 35) 
03/31/98 03/31/03 40 000 5.6689 9,927,343.75 97.75000000000 SUNGARD = L527 SASS 

A 36606 T NOTE (99.9) 9128274B5 19 100 5.5000 10,000, 000.00 9), HLS, 00:10:00 LSB. Z2ou.3+7 
03/31/98: 03,/31,703 89 O00: 5.6707 9,926,562.50 97.75000000000 SUNGARD =O hp O2 490 

A 36607 T NOTE (99.9) 9128274B5 9: 100 5.5000 10,000,000.00 9,775,000.00 V3 Bip 294-37 
03/31/98 03/31/03 Br OOO -S.67'07 9,926,562.50 97.75000000000 SUNGARD = 15d, 5162.90 

A 36608 T NOTE (99.8) 9128274B5 19 100 5.5000 7, 90007, 000'. 00 6,842,500.00 96; 175529'6 
03/31/98. 03/31/03 89 O00 5.6762 6, 946,953.13 97.75000000000 SUNGARD =10'4;,,4'15 3)..13 

A 36609 T NOTE (99.8) 91232 7.4 B85 19° 200: 5.5000 7,000,000.00 6,842,500.00 96; 779.96 
03/31/98 03/31/03 87> 000 “5.6762 6,946,953.13 97.75000000000 SUNGARD =L04, 45853 

A 36610 T NOTE (99.8) 9128274B5 19) “OOF. S.5000 7,000,000.00 6,842,500.00 1637, 22D G.9'6 
03/31/98 03/31/03 74 OOO 5.6762 6,946,953.13 97.75000000000 SUNGARD =104),,493'..73 

A 36611 T NOTE (99.8) 9128274B5 19; LOO 5: 5000 7,000,000.00 6,842,500.00 DG pp iid 6 
03/35/98: 03:/3:1;/03 40 000 5.6762 6,946,953.13 97.75000000000 SUNGARD NO 4;,.4'5:3) 13 

BR 316620. T NOTE: (9:9: ..3)) 9128274B5 V9, UO S..S0100 10,000,000.00 97 7S3700.0'.:0:0 138.25 37 
03/31/98. 03/31/03 89 O00 5.6397 9,939,843.75 97.75000000000 SUNGARD =1:64;,,84 Bh, 75 

A 36621 T NOTE (99.13) 9128274B5 Kor LOO S23 50'00 10,000,000.00 9,775,000.00 VS8F ZOU SSH. 
03:/31/98: 03:/31/03 HA, OOO: . 5.63/97 9,939,843.75 97.75000000000 SUNGARD -164,843.75 

A 36622 T NOTE (99.13) 9128274B5 19: LOO: 5:.:50:0:0 10,000,000.00 OF, 1S; 000:.,0:0 138i, Zouk 53a 
03/31/98: 03/31/03 40, OOO: 5..63:97 9,939,843.75 97.75000000000 SUNGARD -164,843.75 

A. 316623; TL NOTE: (9:9: 13) 9128274B5 19) AhOOr ~-Si..5:0:0:0 10,000,000.00 927 FS:,, O0'0}.,0:0 ae haha souls) 1) 
03;/315/98* 03/31/08 Bir OOO} 5:63:98 9,939,843.75 97.75000000000 SUNGARD -164,843.75 

A 36292: -T: NOTE: .¢9:9"..2:3)) 9128274H2 19 100 5.5000 25,000,000.00 24,437,500.00 116,461.75 
06/01/98 05/31/03 V4: O00 5..563/4 24,931,640.63 97.75000000000 SUNGARD -494,140.63 

Be 367-93- "EF NOTE \((99-.23)) 9128274H2 Give LOOF 25'-50:00 25,000, 000.00 24743570 00'200 Lie;aione7'S 
06/01/98 05/31/03 8915 000 5:..5634 24,931,640.63 97.75000000000 SUNGARD -494,140.63 

Ae 369902 NOTE, (99:23) LS! sOO” “5.5000 5,000,000.00 4,887,500.00 237 292339 
06/01/98 05/31/03 40 000 5.5634 4,986,328.13 97.75000000000 SUNGARD —9'8 7, 82bi1s3 

A 36991 T NOTE (99523) 1S ROOR = S:.5.000 5,000,000.00 4,887,500.00 23:7, 292-39 
06/01/98 05/31/03 40 000 5.5634 4,986,328.12 97.75000000000 SUNGARD =O poe Greelee 
A 33942 T NOTE (88.20) AOL 25315; _5).21/500 5,000.00 4,914.06 HO BZA 482.81 

09/27/94 08/15/03 410! 10.00) 7.5200 4,431.25 98.28125000000 SUNGARD 

A 37126 Tf NORE AC(99722)) ‘, 912827403 197 9580s) -45. 2500 10,000, 000.00 O88 25,0).100 5/4128 9 BS 
11/16/98 11/%75/03 50) (O00, =43 250 9,966,600.00 93.81250000000 SUNGARD = 389, S000 

AY SWS TAN OLE ea (BRAS) 912827403 EOFS HOOF 4525 010 10,000,000.00 9, S01), -250).00 D4 2-9. 89 
11/16/98 11715703 TAY ONO Al 5S) 207) 9,879,687.50 93.81250000000 SUNGARD —4\98) 4137.50 

Ae Si LS0e DL ANORES A(9.87725)) 912827403 EO S00) 42500; 10,000,000.00 SF SIL ZOO 5 OW BAe BUS) Sis) 


IN /LSE/ GB UN /US/Os) 8:9) S000) 4 a2ii7, 9,879,687.50 93.81250000000 SUNGARD 4987 437.50 
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MR DANIEL DALY 41S = 25) 5-4 4 4 8 7 
[INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 5 
(RPTMKT) RUN: 07/06/00 00:01:37 
INVESTMENTS OUTSTANDING AS OF 06/30/00 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
A 37138 T NOTE (99.8) 9128274U3 19 100 4.2500 10,000,000.00 9,381,250. 00 54,,.279589 
11/16/98 11/15/03 89 000 4.4206 9,924,218.75 93.81250000000 SUNGARD —542, 968.75 
A 37141 T NOTE (99.8) 9128274U3 19 100 #*4.2500 10,000,000.00 9; 38.1,250:..00 54,279..89 
11/16/98 11/15/03 40 000 4.4189 9,925,000.00 93.81250000000 SUNGARD =543;, 7507.00 
AS71420 NOTE (99.8) 912827403 19.5 100, 422500 10,000,000.00 97 3815, 250.00 545 27/97 89 
1/16/98 11/15/03 74 OOO 4.4189 9,925,000.00 93.81250000000 SUNGARD -543, 750.00 
A 37143 T NOTE (98.26) 9128274U3 19 100 4.2500 10,000,000.00 97. 3:8.1,,250%..00 54,279.89 
11/16/98 11 715/03 40 000 4, 5252 9,878,125.00 93.81250000000 SUNGARD =49'6,8:75;..0.0 
A 37144 T NOTE (98.26) 9128274U3 19 100 4.2500 10,000,000.00 97, 3:81 7.250.00 54,279.89 
11/6/98 V1/VS 703 87 O00 4.5234 9,878,906.25 93.81250000000 SUNGARD —497, 6516.25 
A 37146 T NOTE (98.30) 9128274U3 19 100 4.2500 40,000,000.00 37,525, 000.00 217] pon oT 
15/16/98) 11,/157038 40 000 4.4943 39,566,875.00 93.81250000000 SUNGARD -2,041,875.00 
A 37950 T NOTE (94.10) 9128274U3 19 100 4.2500 297, 000-000 00 2:3), 453%, 025 x00 13'S, 16997138 
11/ US 7/99) AA / 15/03 40 000 5.8705 23,574,218.75 93.81250000000 SUNGARD = 21 098. do 
AV 37378 42 NOTE AC99.22:2)) 9128275A6 19 100 4.7500 15,000,000.00 VA; 25:9;, 3:7/5,.. 00 268,166.21 
02/16/99 02/15/04 74 OOO 4.8246 14,950,781.25 95.06250000000 SUNGARD =691,406:.25 
A 37379.T NOTE. (99:;12) 9128275A6 19 100 4.7500 15,000,000.00 1:4575259;,.3:/5200 268,166.21 
02/16/99 02/15/04 74 O00 4.8925 14,906,250.00 95.06250000000 SUNGARD -646,875.00 
A 37383 T NOTES (98:25) 9128275A6 19 100 4.7500 10,000,000.00 9, 506, 250.00 VTS ARIZA 
790 
A 37546 T NOTE: (99-:4) OT 28275F5 19% 100 5.2500 10,000,000.00 9,646,875.00 67, O91..'63 
05/17/99 05/15/04 74 OOO 5.4560 9,910,937.50 96.46875000000 SUNGARD -264,062.50 
KR 37547 T NOTE. (99.4) SU28275E5 1:9) 00> V5 52500 10,000,000.00 9, 64:6; 87'5..:00 67-40i5des'63 
05/17/99 05/15/04 87 O00 5.4579 9, 910,156.25 96.4687 5000000 SUNGARD =2'63;, 261.25 
R 37949 T NOTE: (99.17) 912827905 19 200 5.2500 20,000,000.00 1977293), 150 300 134,103.26 
11/15/99 05/15/04 45 000 5.8824 19,506,250.00 96.46875000000 SUNGARD =—212,, 500.100 
A 38273 T-NOTE?) (99i.22) 91V28279ER5 19-100 §. 2500 10,000,000.00 9,646,875.00 67;, 054...'63 17/9), 6850 
05/10/00 05/15/04 45 000 6.7885 9,467,187.50 96.46875000000 SUNGARD 
A. 38274 “T= NOTE "((9:9):22) 9128275F5 19 100 5.2500 10,000,000.00 9,646,875.00 67, O51 63 184,250.00 
05/10/00 05/15/04 B87 66000 «(16.7981 9,465,625.00 96.46875000000 SUNGARD 
AK 38275 1 NOTE (99.22) 91 28275F5 19) 10052500 10,000,000.00 9-646; 85/'5:..00 OO Sie -6S8 179,687 50 
05/10/00 05/15/04 89" 7000 6.57885 9,467,187.50 96.46875000000 SUNGARD 
A 38276 T NOTE (99.22) 9128275F5 19. 100" $250.0 20,000,000.00 195.293;, 750'200 1345 OS 26 3597, 875.100 
05/10/00 05/15/04 40) 1000) mie. 7/8'8i5 18,934,375.00 96.46875000000 SUNGARD 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 41.28% (M) S947 1175005000.00 1152884289.06 14,565, 785.52 3, 3:36, 230)..00 
5.8554 1164147467.76 98.11739400000 =14, 599; 408,70 
A 38382 FEDERAL NATL MTG ASSN DISC N 313588H65 19 4925 64300 17,000,000.00 W6;,31:2;97, 716d... 39 3,060.00 2, LOLS 9 
06/30/00 09/28/00 40 O00 6.5867 16,724,600.00 98.41036111111 SUNGARD 
A 38384 FEDERAL NATL MTG ASSN DISC N 313588U29 19-924) 762491010 5,000,000.00 4,844,540.28 90a5.39 480.56 
06/30/00 12/24/00 89 000 6.7002 4, 8:43; 153.33 — 96.8 90805555516 SUNGARD 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO . 77% (M) 6.4822 22,000,000.00 219,574), SOM 67 35 Gil, BY) 95 Sy hl SIS) 
6.6122 21,567,758.33 98.06500800000 



















ely ¥ 








pale. f23°35) 
oe ‘MexIOROO OFLTSLCe 
ibs ee: bay'sz) 
= gs 2 BP Fs, Sag oF" o 3?504 












a 
Pepsico oe 
Rs r MOLE 2)" 55) 
7 ; oes Le e212 )04 

¥ pee ‘2 BG 142". Ta 

eR Ss Der 1 ze4 

4 ain + SaE tee" # 
Se L 4 2e CesT Pate 
; “eases enc tee" ti oe 
Sis ee A ; i 
_ o 35987 & = toe get: 
= ia SATChee SS iio 








» 
= 
° 
ake 
ot 
nap? 
~ 


HSL 7% ‘ae ae CF 98 


2 
3 13394 &£ RGAE C + 
YY I)t2 J WOSE 
7% 
. at wre fi 
i 
- 
¥ 
: ‘ 
“eo. fs 
s i! 1 ; 


He. 


Ro Ok Ce 


if, Jabs) 3S awEVerER, 








Ga ke tee “aes 
Wy ae = he Reger” Tres eyeey ae ean 
a af “snd tw), “ETA © FLL OOPOM OF Tieseeisea’ ge 


ae! oo ss 2 EE PS ES 





i, ~7 = 


a22-~ dh wood sake «SESEIY Me en weston yooenee: 


@ISHiete - TA TOO 2° Sea. 394.008" 266°69.- 72" S8F ave’ oe 
—— ae = ‘id’ Oe Rr Age o- 8" sky) us" FE Be FoR BDGOCES . 
ersviaaie Rar S00": 2 GO, 307080 oo G6. - o*ese' a2?" 60° 

- £t 900. agen 2 eo see e52°oo. 2e* tine ed 

Sass ehi282 fe THO S SPOS. de S60" One - ~ eee sje be 
, gD: oon 6": age ae a 798° 25 ae" oF SHeOo ; } 

ae 25204. FOLO0U" 900° ag ag° Bee’ RSE 09 e3°S2T' @2 
> gon 2° oak? _Je'ede Set oa ag TEes2cCeeee == 





pm 


oF SBS 325- 4 


ersesisie. 3) rho 2°30! 3n'hee' aon sh tS ses ree 
at S92 2°20sa Ye Ie t7 oO aacebacait 
SISae cba. Ta Ite. stFehg 10" Oho Ae" 30 2° Rie Ber 
ee at G0. 2°.9929 o B10 Wig SO ae ees eneaat a 
g22at4e} ca yok 2 Se00 ‘fovpee'aetits. a ee eae ay 








yea fe he + eee. - idee seh ie eae eS Fe - 3047432584. *«: 
‘ : ae i €° S853 caf £30" Sah Sh) PP Oe Sawcoy - Fie 
Atse5 ce “4 2° Faas 12 ape a6 rt Se o52 00 Ste" bee it 
iz 4 > 2° 9S¢e . 1e ete'se “Se. Se oes apes > erat ot ea. — - 
aItegacr: ra - Poe t+ ro ge7i 206" 50 -= tt sae 332 85 sng 233° 57 abe a. 
h, On6.. <7 ahde ya Pee SSE . 82 Bees ee 7 We? ar ae 
pi 4455290 t+ <2 } sap oe Ba” BE ti id 9 t22 l ‘jc B2>"4 ix 
: i re. «: tAd Ta aah £AS eH: 2S" OPA FIs Me ey sD eS at Fe ” 
—— ; ; : ; : P : a ate - = a. he = 
a ? Soe eee ~ ee ale lk i ‘ 2 ii wie * 7s Pam 4 
8 208 BAF ; Tad Leo Viet 2 hd a = 
S533 ‘ 6 m Pe, nO ene + | oe = 2 re : ) 
rift s me oa mle i" J: . O74 *.? ea car's ae ° fae, 2 
’ os 7 zeait a 7 : ; i 53 +E 
4 Tea . ~ : tit ‘ Pas. ee 7 #83 “a _ - 
5 $3 Ts , r x Ht ’ $ 4 r . 
® + ‘ as Ls ~* { 4 * a 
€ > i (Y a * — Fi 
3 aD 4 5 2 : 
= 5 - — = - a eater 
i ve : “ty MITT Ivas Tie 
' om cc? ‘ % sé We ee Te Ce 
Te ; a - 
3 : - ?\ Al e es ta3 ‘ 
i Bai TRAKMES:. 6 > my ws! 
e , i ? - 
; { ae £ 
4 





a 


Yon /eaC 


Oo UN TY O 
DALY 
INVENTORY WITH MARKET VALUE 
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INVESTMENTS OUTSTANDING AS OF 06/30/00 
MAJOR SORT KEY IS ICC# 





MR DeA WN LBL 
INVESTMENT 

(RPTMKT) 

INVEST DESCRIPTION CUSIP 

NUMBER PURCHASE MATURITY DATE 

38389 FEDL HOME LOAN BK CONS DISC 3133842R3 
06/30/00 07/21/00 

38387 FEDL HOME LOAN BK CONS DISC 3133842Y8 
06/30/00 07/28/00 

38377 FEDL HOME LOAN BK CONS DISC 313384F87 
06/30/00 09/14/00 

38391 FEDL HOME LOAN BK CONS DISC 313384F95 
06/30/00 09/15/00 

38379 FEDL HOME LOAN BK CONS DISC 313384652 
06/30/00 09/19/00 

38380 FEDL HOME LOAN BK CONS DISC 313384686 
06/30/00 09/22/00 

38381 FEDL HOME LOAN BK CONS DISC 313384H51 
06/30/00 09/27/00 

38385 FEDL HOME LOAN BK CONS DISC 313384U31 
06/30/00 12/22/00 

38386 FEDL HOME LOAN BK CONS DISC 313384080 
06/30/00 12/27/00 

SUBTOTAL (Investment Type) 43 FEDERAL HOME LOA 

38216 FEDL HOME LLN MTG CORP DISC 3133962A4 
04/05/00 07/06/00 

38217 FEDL HOME LLN MTG CORP DISC 313396Z2A4 
04/05/00 07/06/00 

38383 FEDL HOME LLN MTG CORP DISC 3133 9'6H63 


06/30/00 09/28/00 


SUBTOTAL (Investment Type) 


38230 BNY BA 


04/11/00 07/06/00 
38366 BNY B/A 

06/22/00 09/05/00 
A 38367 BNY B/A 

06/22/00 09/11/00 
A 38337 BK NY B/A 

06/02/00 10/24/00 
A 38372 BNY B/A eZ 

06/29/00 10/25/00 


SUBTOTAL (Investment Type) 


44 FMC DISCOUNT NOT 


51 BANKERS ACCEPTAN 


BANK 

BROK SAFE 
199530 
40 000 
MS S926 
40 000 
19 888 
89 000 
9 927 
40 000 
19, “9102 
89 000 
19 . 100 
89 000 
19> »925 
40 000 
1.9% “859 
89 000 
19°) 900 
89 000 

4.59% (M) 
159) 927) 
40 000 
19) 4925 
40 000 
£9) 10:0 
40 000 

4.11% (M) 
VOT TEZ2 
70 000 
1:9) “99.02 
70 000 
9: 9902 
70 000 
19! 6613 
70 000 
19 LOO 
70 000 

1.03% (M) 


FUND CPN RATE 


YTM TR 


6.4200 
260.4441 
6.4500 
6.4825 
6.4700 
6.5596 
6.4600 
6.5505 
6.4700 
6.5656 
6.4700 
6.5692 
6.4700 
62,5792 


6.4568 


Ove teleas 


6.5867 
6.0800 
(cpaleg/Sye/ 


6.0200 
6.1078 
6.4700 
6.5584 
6.4700 
6.5656 
6.6700 
6.8528 
6.5200 
6.6624 
6.2938 
6.4110 


PAR/ SHARES 
BOOK 


25,000,000.00 
24,906, 3'75:.00 
16,000,000.00 
1), 9195-133 23:3 
1,000,000.00 
986,341.11 
13,000,000.00 
N27 8205 34 O51: 
3,000,000.00 
23,95:6, 3.21550 
33,000,000.00 
327, 001,810. 00 
22,000,000.00 
21,648,103.89 
7,000,000.00 
6,779,840.28 
10,000,000.00 
9,676,500.00 
130,000,000.00 
W237 99% 40122 


50,000,000.00 
49),.230;, 07 1-18 
50,000,000.00 
49% 2305 017. 78 
15,000,000.00 
14,757,000.00 
115,000,000.00 
11352187 9955196 


14,500,000.00 
Ag 291, Ad 3 89 
1,500,000.00 
AV nO tera 
2,000,000.00 
1, 97/07, 8852/00 
6,000,000.00 
57 83.9%, 920-00 
5,000,000.00 
4,893,144.44 
29,000,000.00 
28), 4a, 20458 


MARKET VALUE 
MARKET PRICE 


24, 910527778 
99 640 TW ea 
V5, 922,480.00 
99.51550000000 
986,604.17 
98.66041666667 
W275 C237 0S 222 
98.64255555556 
27 95g L335 33 
98. o7 Der aa 
32, 51:07 784017 
98%, SL 7527 71 8 
21,654; 208.89 
98 42822222222 
67, 182 7098. 33 
916". 89, 233333333 
9-618, 297 22 
M62 78291222222 
128,224,416.11 
98.63416600000 


4:97, 9:94.76 Giles tat 
99) 90972222222 
497-994, Sol. 17 
99S 90972222222 
WA Tle S'S Ai le7 
982 41703601 0107 
a OW te 26 ASO 
99.71415300000 


V4y 4 867 7 O8E33 
99\ 90833333333 
4827 097250 
98.80650000000 
17, 973% 96000 
98.69800000000 
ys: pel shens)s) 
97.90763888889 
4,894,472.22 
97.88944444444 


28) 1 dy, O96O~s S18 
99.00585000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


4,458.33 
SUNGARD 
27 8100... 67 
SUNGARD 

LPO 2 
SUNGARD 
27332578 
SUNGARD 

Bish elle) 
SUNGARD 
593083 
SUNGARD 
3,953. 89 
SUNGARD 
I, 2:58'. 0'6 
SUNGARD 
Wp EO 22 
SUNGARD 


727,416.66 
SUNGARD 
12, AVO.166 
SUNGARD 
2,700.00 
SUNGARD 


196), 4027 510 
SUNGARD 

2, 42:6..20 
SUNGARD 
37,235700 
SUNGARD 
32)5:238533 
SUNGARD 
Wtsjathes eit 
SUNGARD 


07/06/00 


PAGE: 6 


OOSO1 37, 


UNREALIZED GAIN 
UNREALIZED LOSS 


823.33 
266.66 
37043734 


Qe drole: 


=67'5°516 


=37, 393583 


= 37 333033 
nacho baal kgs 


1, 894.47 
-6, 666. 66 


=1,, 168206 
=11'0-0'0 


_-160.00 
2,300.00 


483-33 


2,300.00 
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(RPTMKT 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


) 





383.22 
38329 
38338 
38355 
38370 
38330 
38354 
38339 
38388 
38269 
38323 
38356 
38357 
38358 
38359 
38360 
38361 
38362 
38363 
38364 
A 38365 
A 38278 


A 38347 


SALOMON BROTHERS 


05/24/00 


07/03/00 


MERRILL LYNCH 
05/30/00 07/05/00 
TRANSAMERICA C/P 
06/05/00 07/05/00 
MERRILL LYNCH C/P 
06/21/00 07/05/00 
IBM CREDIT CORP C/P 
06/29/00 07/05/00 
MERRILL LYNCH 


05/30/00 07/06/00 
MERRILL LYNCH C/P 
06/21/00 07/06/00. 
TRANSAMERICA C/P 
06/05/00 07/07/00 
BK AMER C/P 
06/30/00 07/07/00 
SALOMON SMITH CP 
05/01/00 07/12/00 
UNIV OF CALIF 
05/24/00 07/12/00 
SALOMON S/B CP 
06/21/00 07/12/00 
SALOMON S/B CP 
06/21/00 07/12/00 
SALOMON S/B CP 
06/21/00 07/12/00 
SALOMON S/B CP 
06/21/00 07/12/00 
SALOMON S/B CP 
06/21/00 07/12/00 
SALOMON S/B CP 
06/21/00 07/12/00 
SALOMON S/B CP 
06/21/00 07/12/00 
SALOMON S/B CP 
06/21/00 07/12/00 
SALOMON S/B CP 
06/21/00 07/12/00 
SALOMON S/B CP 
06/21/00 07/12/00 


MERRILL LYNCH CPB- 


05/17/00 


07/14/00 


UNIV OF CALIF 
06/07/00 07/14/00 


CLL YX of CA0nU 
Res DANIE 


N 


L 


INVESTMENT 


O 


DAL 


r SAN 


Y 


FoR AON) CT 


42165 = ooo 4 
INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/00 
MAJOR SORT KEY IS ICC# 


CUS LP. 


7954W0G33 


59018JG57 


89350AG59 


59018JG57 


44922AG53 


59018J3G65 


590183G65 


89350AG75 


0660P0G72 


7954WOGC1 


91411SGC8 


7954WO0GC3 


7954W0GC3 


7954W0GC3 


7954W0GC3 


7954W0GC3 


71954W0GC3 


71954W0GC3 


71954W0GC3 


7954W0GC3 


71954W0GC3 


59018JGE8 


91411SGE4 


BANK 
BROK 


FUND CPN RATE 


SAFE 


927 
000 
923 
000 
100 
000 
100 
000 
100 
000 
906 
000 
100 
000 
O19 
000 
100 
000 
100 
000 
9530 
000 
915 
000 
906 
000 
5622 
000 
903 
000 
856 
000 
880 
000 
877 
000 
907 
000 
887 
000 
909 
000 
803 
000 
859 
000 


YTM TR 


6.5200 
26.5676 
6.5500 
6.5932 
6.5500 
6.5859 
6.5500 
6.5667 
6.6300 
61.6373 
6.5500 
6.5944 
6.5500 
6.5679 
6.5200 
6.5580 
6.8000 
6.8090 
6.3300 
6.4112 
6.5400 
6.991857 
6.5500 
6.5754 
6.5500 
6.5754 
6.5500 
6;5718 
6.5500 
6.5754 
6.5500 
6.5754 
6.5500 
GoMod 
6.5500 
6.5794 
6.5500 
6.5754 
6.5500 
6.25794 
6.5500 
6 Jo7/}54 
6.5600 
6.6301 
6.5100 
629939, 


PAR/ SHARES 
BOOK 


10,000,000.00 
9 92d) DO Da. 00 
10,000, 000.00 
9, 934,500.00 
27, 637,000.00 
27,486,148.04 
50,000,000.00 
49,872,638.89 
50,000,000.00 
49,944,750.00 
11,000,000.00 
1.07925, 94:8. .:6a 
50,000, 000.00 
49,863,541.67 
30,000,000.00 
29 8216; ,13:3:.33 
15,000,000.00 
14,980,166.67 
35,000,000.00 
34,556, 900.00 
5,000,000.00 
4, 959,:4.92 67 
6,000, 000.00 
5, 977, 07:4:..00 
6,000,000.00 
5, 971,074 00 
4,000,000.00 
319814, ai24 333 
6,000,000.00 
57907 Or7-4.100 
4,000,000.00 
3,984,716.00 
2,000,000.00 
1 927,398; 00 
3,000,000.00 
2,988;, 537.00 
3,000,000.00 
29887 531200 
4,000,000.00 
3/1984), 7:6 10.0 
12,000,000.00 
1,954), Las 100 
15,000,000.00 
14,841,466.67 
14,870,000.00 
AV AO) 7 SOF SG Sik 


GO 
448 7 


MARKET VALUE 
MARKET PRICE 


97996, 327518 
9996327777778 
9, 9912, ,695:-510 
99'\-921655555556 
2, 66; FOZ. 16 
99). 926559555556 
49), 9637.277-78 
99/92 65999999916 
49,963,270 78 
99. 926555959516 
LOP989; 901.39 
99.90819444444 
49), 954, 09a. .22 
99.90819444444 
29, 966, 950: 00 
9'9:-.889'8 3333333 
14,7983, 45/5'..00 
99:88:98 3333333 
3:4, 929), 309% 7:2 
99... 79802777778 
47-9897 9045. 3'9 
99). F 9802777778 
57 SH 7881367 
99°. 79802717778 
5, 987; 881.67 
99.79802777778 
3p Oo OZi eo 
99-798 025774 74.8 
Sip DBR SBA. 6 
99.79802777778 
3, O91 O2Ae aa 
9979802777778 
17,9955 9.60)25'6 
DOT IBO LU es 
2,993,940. 83 
99.71 98027077 17:8 
2), 993177, 9406.83 
99198027707 718 
8) 299s, 92a 
99..79802777778 
ME, Ody H63).8/3 
99.79802777778 
14,964, 195.83 
99°. 7613055595516 
14,834,506.14 
99.76130555556 


RUN: 


07/06/00 
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00301337 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


68, 8227.22 
SUNGARD 
987 222,422 
SUNGARD 
1307 1383357, 
SUNGARD 
907 D122 22 
SUNGARD 
1874 162.67 
’ SUNGARD 
64,044.45 
SUNGARD 
90), -9722:22 
SUNGARD 
1415 2:66. 6i7 
SUNGARD 
27 83:32:33 
SUNGARD 
3757 -404e 7 
SUNGARD 
34,516.66 
SUNGARD 
1.07 Saas 
SUNGARD 
10; 917214 
SUNGARD 
Vg Z A 3 
SUNGARD 
MON SATs Mea 
SUNGARD 
Ti ZUSELO 
SUNGARD 
3639-05 
SUNGARD 
5, 458307 
SUNGARD 
5, 458.97 
SUNGARD 

1 20:8. LO 
SUNGARD 
24,834.29 
SUNGARD 
123,000.00 
SUNGARD 
64,535.80 
SUNGARD 


UNREALIZED LOSS 


-66.66 
=T84525 
=333..33 

HIG Ral esl eal 

= 91 6u) 
-416.67 
-450.00 

475.00 

=2;, 994 745 
=106;..94 
-109.47 
OS e497; 
= Si 
109. 47) 

eh Aes) S) 

= S049 

-54.74 

-54.74 
=12,99 
=218'.. 95 
-270.84 
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Yor Ge On 
DAN 


Col et 
Meise 


Gt) eee 


Ne TY O 


“O° SSANE “& 
DA mY 
INVESTMENT INVENTORY WITH 


ReASNMG. TE 
Ae oy oe 
MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 06/30/00 





MAJOR SORT KEY IS 


BANK FUND CPN RATE 


(RPTMKT) 
INVEST DESCRIPTION CUSIP 
NUMBER PURCHASE MATURITY DATE BROK SAFE 
38279 MERRILL LYNCH CP 59018JGH1 19 877 
05/17/00 O7717/00 45 000 
38331 MERRILL LYNCH 59018JGH1 19 9902 
05/30/00 07/17/00 45 000 
38280 MERRILL LYNCH CP 59018JGJI7 HES ee SDS) 
05/17/00 07/18/00 45 000 
38324 SALOMON BROTHERS 7954WO0OGJ8 19 100 
05/25/00 07/18/00 89 000 
38281 MERRILL LYNCH CP 59018JGK4 19. 90'8 
05/17/00 07/19/00 45 000 
38325 SALOMON BROTHERS 7954WOGM1 19 95310 
05/25/00 07/21/00 89 000 
38353 SALOMON C/P 7954W0GO2 19° “100 
06/20/00 07/24/00 89 000 
38332 MERRILL LYNCH 59018JH23 EO™ 927) 
05/30/00 08/02/00 45 000 
38333 MERRILL LYNCH 59018JH31 HOE) AKO 
05/30/00 08/03/00 45 000 
38334 MERRILL LYNCH 59018JH49 19 887 
05/30/00 08/04/00 45 000 
38335 MERRILL LYNCH 59018JH72 19 909 
05/30/00 08/07/00 45 000 
38340 SALOMON SB C/P 7954W0H73 19 100 
06/05/00 08/07/00 89 000 
38326 UNIV OF CALIF 91411SHA1 19 906 
05/26/00 08/10/00 40 000 
38369 BK AMER C/P O660POHP1 LOE ESO 
06/27/00 08/23/00 40 000 
38327 SALOMON BROTHER 7954WOHVO 19 909 
05/26/00 08/29/00 89 000 
38328 BK AMER 0660PO0JC8 19 906 
05/26/00 09/12/00 40 000 
38371 MERRILL LYNCH C/P 59018JIC9 15922 925 
06/29/00 09/12/00 45 000 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER 24.05% (M) 
38263 BK AMER CD 06050EKM6 1; WOO 
04/25/00 07/03/00 40 000 
A 38315 BK AMER C.D. 06050EMH5 NGS = SiG 
05/24/00 07/03/00 40 000 
A 38316 BK AMER C.D. I 06050EMH5S MON 92"4 
05/24/00 07/03/00 40 000 
A 38264 BK AMER CD 06050EKN4 IES) = LOO) 
04/25/00 07/05/00 40 000 


YIM GR 


6.5600 
6.6350 
6.6000 
6.6660 
6.5600 
6.6362 
6.6000 
6.6697 
6.5500 
6.5908 
6.6300 
67091 
6.6300 
6.7103 
6.6300 
6.7116 
6.6300 
6; 758 
6.5500 
6.6259 
6.5600 
GnOo 2 
6.6400 
6.7093 
6.6200 
621377 
6.6800 
6.8179 
6.5500 
6.6406 


6.2500 
6.2500 
6.6300 
6.6300 
6.6300 
6.6300 
6.2500 
6.2500 


Icc# 


PAR/SHARES 
BOOK 
17,000,000.00 
1-6;,8115,0.35). 56 
10,000,000.00 
9,912,000.00 
18,000,000.00 
17,796, 640.00 
50,000,000.00 
49,505,000.00 
10,000,000.00 
9,885,200.00 
15,000,000.00 
14,843,250.00 
50,000,000.00 
49,690,694.44 
10,000,000.00 
97,8827 133.33 
5,000,000.00 
4,940,145.83 
5,000,000.00 
4593972295100 
5,000,000.00 
4,936,462.50 
50,000,000.00 
49,426,875.00 
3,384,000.00 
SOSH PLS OL36O 
15,000,000.00 
14,845,066. 67 
5,000,000.00 
479127002210 
7,000,000.00 
On So Sn 42a al 
25,000,000.00 
24;,6087, 8942 17 
O7 34: 891% 000700 
6687,87 57,498 50 


40,000,000.00 
40,000,000.00 
11,000,000.00 
11,000,000.00 
20,000,000.00 
20,000,000.00 
50,000,000.00 
50,000, 000.00 


a 1Ca@ 
14) Aon Ot), 


MARKET VALUE 
MARKET PRICE 
165-950; ,05778 
99. 170622222222 
OF OHO; OZ 322 
99. VOGZZ222222 
1779.43; 815.00 
99.68786111111 
49,843,930.56 
99°. 6873:61 11 1E0 
9,966,950, 00 
99.66950000000 
14,944,916.67 
99.63277777778 
AO” TOS Od eee 
99.57769444444 
9,941,244.44 
99.41244444444 
4,969,704.17 
99.39408333333 
4,968,786.11 
99S TSa2222 2:22 
4,966,031.94 
99.32063888889 
49,660,319.44 
99.32063888889 
37309} At6;. 4.0 
99r, 265595 999'516 
y's. O29". 157 
99.02686111111 
4,945,834.72 
98.91669444444 
6, 906) 17/472 
98.65963888889 
24, 6645, 909". 72 
98.65963888889 
(Si alse(ohielts frye Babee) 2 
99.67322800000 


397.9985 582.03 
9999645507471 
VO; 999,986.28 
919°. 99987523942 
LD USS OS 
99: 99987528942 
49,997,046. 98 
99.99409395554 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
139,400.00 
SUNGARD 
58,666.67 
SUNGARD 
Le, GOOIN0'O 
SUNGARD 
33:9) 6667 
SUNGARD 
82,000.00 
SUNGARD 
LOD; 7507.00 
SUNGARD 
100,069.45 
SUNGARD 
587933..34 
SUNGARD 
29,466.67 
SUNGARD 
29,466.67 
SUNGARD 
29,466.67 
SUNGARD 
2316; 027 18 
SUNGARD 
227 99r OA 
SUNGARD 
8,300.00 
SUNGARD 
3377, LOL OO 
SUNGARD 
46,760.00 
SUNGARD 

GF O97 .22 
SUNGARD 





AGS 24 18 
SUNGARD 
76, 9B 67 
SUNGARD 
139,966.67 
SUNGARD 
Dl 5S) 7,22 
SUNGARD 


07/06/00 
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UNREALIZED GAIN 
UNREALIZED LOSS 


8) 54/8 
-44.45 
-425.00 
=23 6001 
= 250010 
= 837.33 


= GAG 67) 
MT ss) 


91 67 
94.44 


102.77 


=3),0/83',34 


-188.00 
662.50 


81.94 


99360 


2, 190 Ra 
-16; 064-80 


=—2, 953). 02 
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OONOIENST. 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 





AMER CD 
02/25/00 07/07/00 
AMER CD 

01/06/00 07/18/00 
AMER CD 

04/25/00 07/18/00 
AMER C.D. 
05/05/00 07/18/00 
AMER C.D. 
05/19/00 07/18/00 
AMER C.D. 
05/19/00 07/18/00 
AMER C.D. 
05/19/00 07/18/00 
AMER C.D. 
05/19/00 07/18/00 
AMER C.D. 
05/19/00 07/18/00 
AMER C.D. 
05/19/00 08/01/00 
AMER C.D. 
05/24/00 08/01/00 
AMER C.D. 
05/24/00 08/02/00 
AMER C.D. 
05/24/00 08/02/00 
AMER C.D. 
05/24/00 08/02/00 
AMER C.D. 
05/24/00 08/02/00 
AMER CD 

02/17/00 08/09/00 
AMER CD 

06/08/00 08/14/00 
AMER CD 

06/08/00 08/14/00 
AMER CD 

06/08/00 08/14/00 
AMER CD 

06/08/00 08/14/00 
AMER CD 

06/08/00 08/14/00 
AMER CD e 
01/07/00 08/15/00 
AMER CD 

01/07/00 08/15/00 
AMER CD 

01/07/00 08/15/00 


INVESTMENTS OUTSTANDING AS OF 06/30/00 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

O6050EH2Z1 19 
40 

06050EFNO 19 
40 

O6050EKP9 US 
40 

O6050ELE3 Me 
40 

O6050ELX1 19 
40 

O6050ELX1 189 
40 

O06050ELX1 19 
40 

O6050ELX1 19 
40 

O6050ELX1 19 
40 

O06050ELZ6 19 
40 

O06050EMJ1 19 
40 

O6050EMK8 159 
40 

06050EMK8 139 
40 

06050EMK8 Is 
40 

06050EMK8 19 
40 

O6050EHP3 19 
40 

06050EMX0 19 
40 

06050EMX0 19 
40 

06050EMX0 NS 
40 

O06050EMX0 £9 
40 

06050EMX0 any) 
40 

O6050BFQ3 ib 
40 

O6050EFQ3 E99 
40 

O6050EFQ3 19 
40 


FUND CPN RATE 
SAFE YTM TR 
100° 6..1700 
000 6.1700 
892 4.0500 
000 6.0500 
100 6.2500 
000 6.2500 
100 6.5000 
000 6.5000 
910 6.6400 
000 6.6400 
902 6.6400 
000 6.6400 
924 6.6400 
000 6.6400 
907 6.6400 
000 6.6400 
908 6.6400 
000 6.6400 
9901 6.7700 
000 6.7700 
858 6.7500 
000 6.7500 
9530 .6.7500 
000 6.7500 
923: 6.7500 
000 6.7500 
860 6.7500 
000 6.7500 
LOO ‘6.52500 
000 6.7500 
1 6.2000 
000 6.2000 
857 6.6000 
000 6.6000 
901 6.6000 
000 6.6000 
1901 6.6000 
000 6.6000 
858 6.6000 
000 6.6000 
1 6.6000 
000 6.6000 
LOO #600 
000 6.1100 
467-- 6.2100 
000 6.1100 
Ab] Sli e1O10 


000 6.1100 


wes 


PAR/SHARES 
BOOK 


3:5:;,,0.007,.000'. 00 
3'5,,,00.07:00:0'010 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
25,000, 000.00 
25,000,000.00 
20,000,000.00 
20,000,000.00 
2,000,000.00 
2,000,000.00 
15,000,000.00 
15,000,000.00 
7,000,000.00 
7,000,000.00 
6,000,000.00 
6,000,000.00 
5,000,000.00 
5,000,000.00 
50,000,000.00 
50,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
6,000,000.00 
6,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
20,000,000.00 
600,000.00 
600,000.00 
10,400,000.00 
10,400,000.00 
3,000,000.00 
3,000,000.00 
19,000,000.00 
19,000,000.00 
7,000,000.00 
7,000,000.00 
4,692,000.00 
4,692,000.00 
93,000.00 
93,000.00 
175,000.00 
175,000.00 


MARKET VALUE 
MARKET PRICE 


34,996, 1.08 ..63 
99.98888179891 
24,990, 715.47 
99.96286188910 
49.989), 394. 371 
99. 97878874713 
24), DOT IAA GO9 
99.99169075385 
19/99:9',,8:8:95.09 
99.99944543008 
1 9:919;,988)...9 1 
99.99944543008 
147999), DIG. Bu. 
99.99944543008 
677999). 96:.. £8 
99.99944543008 
5i99:9),.966:.. 13 
99.99944543008 
9/000;,.74'3...92 
100.0148703916 
50/,0.0'6,.8:29'.:54 
100.0136590849 
d5:,.002), JL 2:52 
100.0140833837 
V5 ;002) EZ: 51 
100.0140833837 
6,000,845.00 
100.0140833837 
10,001,408. 34 
100.0140833837 
19), 98:8), .948%-59 
99.94471794778 
600,017.54 
100.0029237700 
10,400, 304.07 
100.0029237700 
3), 000708772: 
100.0029237700 
9:00.07, 555 5902 
100.0029237700 
7,000,204.66 
100.0029237700 
4 OBBR2275 27 
99°. 91959233286 
927 925522 

99). 9119592332316 
We IOS 29) 

99) 919592332816 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


M615, 8:23". On 


SUNGARD -3,891.37 
743,645.83 
SUNGARD -9,284.53 
581,597.22 
SUNGARD -10, 605.63 
257,291.67 
SUNGARD -2,077.31 
156;,622422 
SUNGARD -110.91 
15,862.22 
SUNGARD -11.09 
118,966.67 
SUNGARD -83.19 
55, 517178 
SUNGARD -38.82 
47,586.67 
SUNGARD -33.27 
40,431.94 74352 
SUNGARD 
356,250.00 6,829.54 
SUNGARD 
106,875.00 2, Se oi 
SUNGARD 
106,875.00 2, V2 St 
SUNGARD 
42,750.00 845.00 
SUNGARD 
FM, 2503.00 1,408.34 
SUNGARD 
465,000.00 
SUNGARD -11,056.41 
2,,-0'3 0"..010 1eye= 54 
SUNGARD 
4370S. o 304.07 
SUNGARD 
127650200 teh eet ll 
SUNGARD 
80,116.67 555.52 
SUNGARD 
29,516.67 204.66 
SUNGARD 
140,155.25 
SUNGARD =3,792.793 
25171801 
SUNGARD -74.78 
DA AA 
SUNGARD -140.71 
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Cale TeX fe CHOWN <i ey. OnE SAN EF RAN CIS ¢ 0 
MR. DD ASN Labs D Asal ¥ 4 555.4 4 4 eee? 


INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 10 


RUN: 07/06/00 00:01:37 


(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 06/30/00 
MAJOR SORT KEY IS ICC# 





INVEST DESCRIPTION CUSIEP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 

NUMBER PURCHASE. MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE: UNREALIZED LOSS 

—----- ~oe eee ee Hee ne nn een repr een seer 
38050 BK AMER CD O06050EFQ3 bo? 473: 6. L200 40,000.00 39,967.84 1,194.84 

01/07/00 08/15/00 40 000 6.1100 407,000.00) “9:9: 91559233286 SUNGARD =32)16 
38051 BK AMER CD O6050EFS9 19° 910 #6.1200 8,000,000.00 19937110768 233, 920'.00 

01/11/00 08/15/00 40 000 6.1200 8, 000,000.00 99.92138355651 SUNGARD =6, 289: 32 
38052 BK AMER CD O6050EFS9 19" O00 62.4200 12,000,000.00 117 990,566.03 3'50, 880. 00 

01/11/00 08/15/00 40 000 6.1200 12,000,000.00 99.92138355651 SUNGARD —9),433.°97 

38290 BK AMER C.D. O60S50ELY9 19°" "920° “627.700 7,000,000.00 70017492755 56,604.72 A925 5 
05/19/00 08/15/00 40 000 6.7700 7,000,000.00 100.0213221900 SUNGARD 

38291 BK AMER C.D. O6050ELY9 LOPS IO 7 S67 1:00 6,000,000.00 67001279 .3:3 48,518.33 12191233 
05/19/00 08/15/00 40 000 6.7700 6,000,000.00 100.0213221900 SUNGARD 

38292 BK AMER C.D. O6050ELY9 19 900 6.7700 18,000,000.00 18'77003)-837 .99 145,555. 00 3°, 837 299 
05/19/00 08/15/00 40 000 6.7700 18,000,000.00 100.0213221900 SUNGARD 

38293 BK AMER C.D. O6050ELY9 19 906 6.7700 3,000,000.00 3,0007639. 67 2a, 259.17 639.67 
05/19/00 08/15/00 40 000 6.7700 3,000,000.00 100.0213221900 SUNGARD 

38294 BK AMER C.D. O6050ELY9 Oe 97 01> = 6.7 700 7,000,000.00 FpOOUu, 492 55 56,604.72 b,492%55 
05/19/00 08/15/00 40 000 6.7700 7,000,000.00 100.0213221900 SUNGARD 

38295 BK AMER C.D. O6050ELY9 19. 90, “67/00 4,000,000.00 4,000,852.89 327, 3451/96 8io2..89 
05/19/00 08/15/00 40 000 6.7700 4,000,000.00 100.0213221900 SUNGARD 

38296 BK AMER C.D. O6050ELY9 19. “892°: 6:77:00 5,000,000.00 5,008), O66 sit 40,431.94 1,066.11 
05/19/00 08/15/00 40 000 6.7700 5,000,000.00 100.0213221900 SUNGARD 

38341 BK AMER C.D. O6050EMT9 19 9530 6:6000 10,000,000.00 10,000, 268.39 45),833'.33 268.39 
06/06/00 08/15/00 40 000 6.6000 10,000,000.00 100.0026838708 SUNGARD 

38342 BK AMER C.D. O6€050EMT9 19 9901 6.6000 25,000,000.00 25,000,670.97 14, 98:3. 33 670297 
06/06/00 08/15/00 40 000 6.6000 25,000,000.00 100.0026838708 SUNGARD 

38343 BK AMER C.D. O6050EMT9 19 876 6.6000 10,000,000.00 10;,0005.268'..3:9 45,833.33 268.39 
06/06/00 08/15/00 40 000 6.6000 10,000,000.00 100.0026838708 SUNGARD 
38121 BK AMER CD . O6050EHQ1 19-910: 6.2000 30,000,000.00 29, SUG TAT OY 692,333.33 

02/18/00 08/23/00 40 000 6.2000 30!,,000,000' 700- *99°°9257:2504312 SUNGARD =22, 282.49 

38344 BK AMER C.D. 06050EMU6 19 1 6.6000 2,400,000.00 2,400,083.81 11, 0.00.00 83.81 
06/06/00 08/29/00 40 000 6.6000 2,400,000.00 100.0034918803 SUNGARD 

38345 BK AMER C.D. 06050EMU6 19% 18797" 6260.00 6,000,000.00 GPrOO0F 2091.51 27,500.00 209051 
06/06/00 08/29/00 40 000 6.6000 6,000,000.00 100.0034918803 SUNGARD 

38277 BK AMER C.D. O06050ELTO LIFELOOS 720000 49,000,000.00 497041, 926.11 428,750.00 AA 92 Bld: 
05/17/00 11/07/00 40 000 7.0000 49,000,000.00 100.0855634811 SUNGARD 

38283 BK AMER CD O06050ELTO iL) ss | 72.0'010.0 1,000,000.00 1, 000,855.63 8,750! 00 855563 
05/17/00 11/07/00 40 000 7.0000 1,000,000.00 100.0855634811 SUNGARD 

SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.' 24.18% (M) 6.5028 675,400,000.00 675, 386,536.48 7,875, 894.14 70,164.82 

=837, 628.34 


GRAND TOTAL 





6.1176 


675,400,000.00 


2820296000.00 
219987989195 


99.99800700000 


2793141428.01 
99.03717300000 


37 422728953 


=14, 708), 365.45 
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(SERET) 


INVSMT 
NO. 


DESCRIPTION 


Cele -¥ 


MR. 





34710 
S47: 
34712 
34713 
34714 
36034 
36035 
36036 
36037 
36038 
36039 
36040 
36041 
36042 
36043 
34805 
34807 
34810 
34828 
34829 
34830 
35706 
357/07 
35708 
35709 
36797 
36761 
37600 
37601 
37602 
35192 
35203 
35214 
35215 
35254 
37786 
37787 
37788 
SHA. B9 
SH 71:90 
BIRO 
BTT9Z 
SHai93 
37794 
377195 
Si 9914 
SHI95 


a =e =e =e 


a 


NOTE (99.26) 
NOTE (99.28) 
NOTE (99.24 
NOPE(99.. 27:5 
NOTE (99.275 
NOTE (99.30 


NOTE ( 

NOTE (99.30 
NOTE (99.30 
NOTE (99.30 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.25) 
NOTE (99.25) 
NOTE (99.16) 
NOTE (98.5) 
NOTE (98.5) 
NOTE (98.19) 
NOTE 

NOTE 

NOTE 

NOTE 

NOTE (100.2) 
NOTE (100.2) 
NOTE (99)..231) 
NOTE (99.21) 
NOTE (99.21) 
NOTE (97.8) 
NOTE (98.27) 
NOTE (98.27) 
NOTE (98.27) 
NOTE (97.11) 
NOTE (99.26) 
NOTE (99.30) 
NOTE (99.235) 
NOTE (99.21) 
NOTE (99.30) 
NOTE (99.21) 
NOTE (99.30) 
NOTE (99.21) 
NOTE (99).:21) 
NOTE (99.30) 
NOTE (S9)323)) 
NOTE (99.23) 


9128273D2 
912827 3D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
912827X23 
912827X23 
912827X23 
912827X23 
9128327%23 
912827X23 
912827X64 
912827X64 
912827xX64 
912827X64 
9128274E9 
9128274E9 
9128275H1 
9128275H1 
9128275H1 
912827B92 
IVZAB 27239 
912827239 
912827239 
912827239 
91 28275P3 
9128275 P3 
9128275P3 
9128275P3 
STV28 275 P3 
9128275P3 
912827523 
9128275P3 
IU2Z8 27 SPS. 
9128275P3 
OT 2Z8272E5 
SUAS2TZES 





/-COUIN-T ¥ OF SAN FRANCIS € 0 
DANIEL DALY 41 50 = #5 25 -4> = 74 247 8 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 6/30/00 
MAJOR SORT KEY IS ICCH 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
NO. (TICKER) DATE PURP RATE YIELD PRICE 
100 (07/31/00. 01731796 000: ©.125:' 6.420 98.816 
100. 07:731/00.O1/731/96- 000 6.125 6.410 98.884 
100 07/31/00 01/31/96 O00 6.125 6.440 98.746 
100 07/31/00 01431/96 000 6.125 6.420 98.859 
100 07/31/00 01/31/96 O00 6.125 6.420 98.849 
100 08/15/00 08/15/97 000 6.000 6.035 99.906 
100 08/15/00 08/15/97 000 “6.000: 6.035 99.906 
100 08/15/00 08/15/92 000 6.000 6.035 99.906 
100 08/15/00 08/15/97 000 6.000 6.038 99.898 
100 08/15/00 08/15/97 O00 6.000 6.038 99.898 
100 08/15/00 08/15/97 000 6.000 6.040 99.891 
100 08/15/00 08/15/97 O00 6.000 6.040 99.891 
100 08/15/00 08/15/97 000 6.000 6.040 99.891 
100 08/15/00 08/15/97 000 6.000 6.040 99.891 
100 08/15/00 08/15/97 000 6.000 6.040 99.891 
1:00, 02/28/01 02/29/96 O00 S625 5.680 99. 763 
9530 02/28/01 02/29796 000 5.625 5.680 99..763 
100 02/28/01 02/29/96 O00 5.625 5.740 99%:502 
100 02/28/01 03/11/96 O00. 5.625 6.060 98.141 
100 02/28/01 03/11/96 O00 5.625 6.060 98.141 
100° 02/28/02. 03/11/96 000 5.625 5.960 -.98 59:4 
100 04/30/01 04/24/97 000 6.250 6.693 98.461 
100 04/30/01 04/24/97 O00 6.250 6.697 98.445 
100 04/30/01 04/24/97 000 6.250 6.693 98.461 
100 04/30/01 04/24/97 O00 6.250 6.702 98.430 
100 05/15/01 05/15/98 000 S.625 5.614 O0O.031 
100, 05/15/01 05/15/98 O00 5.625 -5.614 100.034 
100 05/31/01..06/01/799 000 5.250 5.434 «997656 
100 05/31/01. 06/01/99 000 5.250 5.434 99.656 
9530 05/31/01 06/01/99 000 5.250 5.434 -99.656 
100 08/15/01 08/15/96 O00 7875 8.565- 97.241 
100 08/31/01 09/03/96 000 6.500 6.780 98.828 
100 08/31/01 09/03/96 000 6.500 6.780 98.828 
100 08/31/01 09/03/96 000 6.500 6.780 98.828 
100. 08/31/01 09/03796 ©00 62500 7.152 97.304 
100.08/31/01 08/31/99 000 5.500 5.613 99.789 
10:0 08/32/02 08/32,799 ©00 5.500 5.550 959..907 
100°'08/731701° 08/31799 “000 5.500 5.647 ~99).727 
100 08/31/01 08/31/99 000 5.500 5.688 99.648 
£00 08/31/01. 08/31/99. 000 5.500 5.545. 99-916 
100 08/31/01 08/31/99 .000 5.500—5.688 99.648 
HOOn08/31/01 08/31/99. 000 5.500. 5.5452 -99)9116 
1:00 08/31/01 08731799 O00 5.500 5.688 — 99)..648 
LOO O8)/30//0l, (0:8)/817/ 99) 000 25:25005 -S'./68:8) —99.. 6418 
9530 08/731/0L 08/31/7999 O00- 5.500 5.545 99).916 
LOO MA/30/0U AU/30799 00 5.875 — o)03n- 99). 7aall 
LOO 1/30/01, 11/30/99 000) S875. 46.03) SO maa: 


7 


RUN: 


PAR VALUE 
SHARES 


7,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 


20,000,000.00 


5,000,000.00 


25,000,000.00 


5,000,000.00 
5,000,000.00 
5,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 


30,000,000.00 
30,000,000.00 


8,000,000.00 
8,000,000.00 
8,000,000.00 
7,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 


10,000,000.00 
10,000,000.00 


5,000,000.00 


10,000,000.00 


5,000,000.00 


10,000, 000.00 


5,000,000.00 
5,000,000.00 


10,000,000.00 
25,000,000.00 
25,000, 000.00 


PAGE: 1 
07/06/00 00:01:22 
BOOK VALUE 


6,917, 1105.00 
6;,921),,8:50)..00 
6, 912;,205.00 
6,920), 13/8 2 
6,929, 402..27 
4,995, 3452;..90 
4) 9:95; :31'2590 
47, 995, 302/590 
4,994,921.85 
A994), 921-85 
4,994 931.25 
4, 904, OSd 225 
4,994 ,531.25 
4,994, 534.25 
4 99/4), 53425 


19,952, 624.60 


4,988,150.00 


24 875, 022215 


4, 907/,031..25 
4,907,032 .25 
4,929,687.50 
6,892,265. 63 
6,891, 171.88 
6,892, 265-99 
6,890,078.13 


30,009, 375.100 
30; 70.09; 3575:. 00 


7, 992,500 00 
1,972, 50000 
1,972, 500.00 
6,806,890. 63 
4,941,406.25 
4,941,406.25 
4,941 ,406.25 
4,865,176.64 
4,989,453). 13 
9,990, 700.00 
9), 97/2, 160160. 25 
4,982,421.88 
9,991, 600.00 
4,982,421.88 
9,991, 600.00 
4,982, 424. 38 
4,982,421.88 
5, 991, 600-00 


24, S29, 0 54538 
24,927, 034.38 
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INVSMT 


PPP PPP PPP YD OPO PY YD yy PPP POY EDP PP POD EPP PEP PrP PoP YDS 


NO. 


DESCRIPTION 





See a a 


NOTE 

NOTE (98.2) 
Nereiee 10) 
NOTE (99.11) 
NOTE (99.11) 
NOTE (99.25) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (100.60) 


NOTE (100.60) 
NOTE (100.60 
NOTE (99.16 
NOTE (99.16 
NOTE 
NOTE (99.16 
NOTE (99.16 
NOTE (99.16 


NOTE (99.9) 
NOTE (99.9) 
NOTE ~(9.9'.°9)) 
NOTE (99.8) 
NOTE (99.8) 
NOTE (99.8) 
NOTE (99.8) 
NOTEM(9 9%4r3 
NOTE, ¥(9:9 54:3 
NOTE (99.13 
NOTE (99.13 
NOTE ( 


NOTEGR(S 9223 
NOTE: (997.23 


NOTE (99.23 
NOTE (88.20 
NOTE (99.22) 


Cee 


MR 


9128272E1 
9128272G6 
9128272G6 
912827266 
912827266 
912827266 
9128272G6 
9128272G6 
9128272G6 
9128272G6 
9128275X6 
9128275X6 
9128275xX6 
9128275X6 
9128275X6 
9128275X6 
9128272S0 
91 2827.2N4 
OUAB 27 2X7 
OU2 827 2507 
92827297 
9128273L4 
912827314 
9128273L4 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274H2 
9128274H2 


9128274U3 


HAG 


DAN 


IN 


INVESTMENTS OUTSTANDING 


OUNT 
De ds 
VEST 


Y OF 
DAL Y 
MENT 


SAN 


AS 


MAJOR SORT KEY IS 


MATURITY 
(TICKER) 
12:/.34./02 
01/31/02 
01/31/02 
01/31/02 
O17 31/02 
01/31/02 
O1731702 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 


01/31/02 


01/31/02 
01/31/02 
01/31/02 
04/30/02 
06/30/02 
06/30/02 
06/30/02 
06/30/02 
VO./-315/02 
10/31/02 
10/31/02 
03/31/03 
03/35/03 
03:/31703 
03:7 31/03 
03/31/03 
03731703 
03/31/03 
03/31/03 
03/31/03 
03731/08 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
03/31/03 
05/31/03 
05/31/03 
05/31/03 
05/31/03 
08/15/03 
Tab AlkSy//(0)S} 


PURCHAS 
DATE 
12/31/96 
01/31/97 
01/31/97 
0131/97 
01/31/97 
01/31/97 
O1/ 31/97 
01/31/97 
01/31/97 
01/31/97 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
04/30/97 
06/30/00 
06/30/00 
06/30/00 
06/30/00 
10/31/97 
10/31/97 
10/31/97 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
06/01/98 
06/01/98 
06/01/98 
06/01/98 
09/27/94 
11/16/98 


RANG a S.C 10 


F 
4° 1 S-= 5°54 
INVENTORY 
OF 6/30/00 
ICC# 
CUPN TRDNG 
RATE YIELD 
6.125 6. 18:6 
6.250 6.710 
6.250 . 6.654 
6.250 6.409 
6.250, 6.409 
62290. § 6.305 
65.250 “6.3770 
6.250 62.372 
6.250 “6.361 
6.250 6.3:7'0 
6.375 6: 62,6 
6.375 6.5016 
6.375 6; 506 
6.375" «62612 
6.375), 6.502 
6.379 6; 612 
6.625 6.753 
6.250) “6. 52/9 
6.250 6.525 
63250 ‘o7525 
6.250). (6).525 
515.0 — 537016 
92 fOOr 52 108 
5.7390. ‘5.708 
5: 500 55.615 
52500) 5.16116 
5= 5.00) 2261'S 
5.900  (5.'604 
542.900) 15: 6415 
52500 5.615 
5.900 5.669 
5.000 S267 
52500 |S. 672 
9.900 5.676 
5-500 5.676 
5.500 5.676 
5-900) -5:; 67:6 
5.500 5.640 
5% 5.0.0 ==5=6410 
5.500 5.640 
5.500 5.640 
S008. S563 
57500! 5.2568 
200 175163 
5. 500° 5.563 
Se HO! = as SA0) 
4250 Me SZo 


eee 


BOOK 
PRICE 
99.766 
98.073 
98:.307 
99K. 32:8 
99:.328 
99767. 
919.5492 
99.484 
99) 5.31 
99.492 
OOS 5 
99.758 
99.758 
99:-563 
99. 1/616 
99.563 
99.466 
99.492 
9:9;-A'92 
9974/92 
99%-4:9'2 
100.188 
100.180 
100.180 
9:9). 5.05 
99'500 
99.505 
99% o'50 
99)250'5 
99). 505 
995273 
99.266 
99.5266 
99.2242 
99:3. 242 
99.242 
99.242 
99'2.3:98 
995398 
99.5398 
99/5398 
Seal) 
992727 
DOR 127 
MS UAY 
88.625 
99.666 


8 7 


RUN: 


PAR VALUE 
SHARES 


10,000,000.00 
10,000,000.00 
20,000,000.00 
4,000,000.00 
6,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
200,000.00 
8,650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
5,000, 000.00 
5,000,000.00 
5,000.00 
10,000,000.00 


97 976, ,902i.50 
9,807,262.50 
19}, 661;,3'68:. 7:5 
3, 9:13), L25-010 
5, 9595, 685/50 
4,988, 350...00 
994928 a0 
97,948,437 290 
97, 953,129 500 
9:79:49), 218/45 
7,964,375.00 
7,980, 625.00 
1,980 7625.00 
7,965,000.00 
i, 981-250 200 
7,965,000.00 
9,946, 600.00 
24,873,046.88 
24,873,046.88 
24,873,046.88 
24,873,046. 88 
15,,/028;, 225-00 
15); 026,953 13 
IS, 02'6,°953).13 
1'9'9;, OF 0-00 

8, 606, 732250 
495257250 
995,500.00 

9), 950;,900:.00 
9, 950,500.00 
9, 9277, 343.415 
9926, 562-50 
9, 92'6; 562%. 50 
6, 946; 958eA3 
6, 946, 953). 138 
6, 946, 953.13 
67 9416, 953.018 
9, 9397,,843.-75 
OF D397 8435 
9,.939, 843.975 
97 9397-8435 15 
24,931,640. 63 
24, 934), 640/68 
4, 9816, 328.13 
4,986, 328.12 
45 43h 25 
9,966, 600.00 


PAGE: 2 
07/06/00 00:01:22 
BOOK VALUE 
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Ga eT ay 9/2 200) IN oy. Ore SAN EUR. A Ni 'Ce BS (CO 
Mikes DANTIEL DeAy ae x 415 554 = 424)-00 7 PAGE: 
(SIRPT} ENV E Sot MoE NT TON VO NGO oRe RUN: 07/06/00 00:01:22 
INVESTMENTS OUTSTANDING AS OF 6/30/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSLP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
AY Sii29" Te NOTE (98525) 9128274U3 100 11/15/03 11/16/98 O00 4.250 4.522 98.797 10,000,000.00 97819, 689.90 
AS71130) TL NOTE (98525) 9128274U3 100 11/15/03 11/16/98 O00 4.250 4.522 98.797 10,000,000.00 9781/9); 68750 
Les TES8) Tt NOTE C99 .8)) 912827403 LOO 11/15/03" 11/16/98 000 4.250. 4.421 99.242 10,000,000.00 97 924,218.75 
A 37141 T NOTE (99.8) 912827403 100 12/15/03 1216/98 000 4.250 4.419 §99:250 10,000,000.00 9, 9257.01007..00 
A 37142 T NOTE (99.8) 9128274U3 100 11/15/03 11/16/98 000 4.250 4.419 99.250 10,000,000.00 9, 925,000.00 
A 37143 T NOTE (98.26) 912827403" 100 21/15/03 11/16/98 O00 4.5250 4.525 98.781 10,000, 000.00 9787871 25'.00 
A 37144 T NOTE (98.26) 912827403 100-11/15/03 UT/16/98 “O00. 47250. "4523 98.7789 10,000,000.00 9,878,906.25 
AV37146°T: NOTH< (9830) 9128274U3 100 11/15/03 11/16/98 O00 4.250 4.494 98.917 40,000,000.00 39), 566,875.00 
A 37950 T NOTE (94.10) 9128274U3 200 11/15/03 11/15/99 000 4.5250 5.870 94.297 25,000,000.00 233,01 4, 2085 Vo 
A 37378 T NOTE. (99.22) 9128275A6 100 02/15/04 02/16/99 000 4.750 4.825 99.672 15,000,000.00 14.2950) 7810525 
A 37379 T NOTE (99.12) 9128275A6 100 02/15/04 02/16/99 O00 4.750 4.892 99.375 15,000,000.00 14, 906,250.00 
KR 37383 T° NOTE (98/25) 9128275A6 100 02/15/04 02/25/99 000 4.750 5.033 98.766 10,000,000.00 9,876,562.50 
BA 3546 “T NOPE (99.4) 9128275F5 100 05/15/04 05/17/99 000 5.250 5.456 99.109 10,000,000.00 97910 7937-50 
A 37547 T NOTE (99.4) FI28275F5 100 05/15/04 O05/17799 O00 5.250 5.458 ° 99\. 102 10,000,000.00 OF FVO/ AUS 725 
A 37949 T NOTE (99.17) 9128275F5 100 05/15/04 11/15/99 O00 5.250° 3.882 97.531 20,000,000.00 19,506, 250.00 
BR 38273) TPNOLE* (992-22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 10,000,000.00 OB eAG A VBTESSO 
A 38274 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.793 94.656 10,000,000.00 9,465, 625.00 
A -3827'5, T NOTH (9:93.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 10,000,000.00 97467, 187550 
A 38276 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 O00 5.250 6.788 94.672 20,000,000.00 18; 93:4 7375200 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 41.58% (C) 5.595 . 5,855 99 s076 1, 175;005;000..00° 1, 64 sla 467 7:6 
A 38382 FEDERAL NATL MTG ASSN DIS 313588H65 925 09/28/00 06/30/00 O00 6.480 6.587 98.380 17,000,000.00 16,724, 600.00 
A 38384 FEDERAL NATL MTG ASSN DIS 313588U29 924 12/21/00 06/30/00 000 6.490 6.700 96.863 5,000,000.00 4,843,158. 33 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NOTES 717% (C) 6.482 6.612 98.035 22,000,000.00 215-561), 15833. 
A 38389 FEDL HOME LOAN BK CONS DI 3133842ZR3 9530 07/21/00 06/30/00 O00 6.420 6.444 99.626 25,000,000.00 24, 9067375200 
A 38387 FEDL HOME LOAN BK CONS DI 313384ZY8 926 07/28/00 06/30/00 000 6.450 6.483 99.498 16,000,000.00 LS POLS A IS338 
A 38377 FEDL HOME LOAN BK CONS DI 313384F87 888 09/14/00 06/30/00 000 6.470 6.560 98.634 1,000,000.00 986,341.11 
A 38391 FEDL HOME LOAN BK CONS DI 313384F95 927 09/15/00 06/30/00 000 6.460 6.551 98.618 13,000,000.00 1278205) 36st 
A 38379 FEDL HOME LOAN BK CONS DI 313384G52 902 09/19/00 06/30/00 :000 6.470 6.566 98.544 3,000,000.00 2, ISO, 327290 
A 38380 FEDL HOME LOAN BK CONS DI 313384G86 100 09/22/00 06/30/00 000 6.470 6.569 98.490 33,000,000.00 327 901,,,8:10'200 
A 38381 FEDL HOME LOAN BK CONS DI 313384H51 925 09/27/00 06/30/00 000 6.470 6.575 98.400 22,000,000.00 21,648,103.89 
A 38385 FEDL HOME LOAN BK CONS DI 313384U31 859 12/22/00 06/30/00 000 6.470 6.680 96.855 7,000,000.00 6,779,840.28 
A 38386 FEDL HOME LOAN BK CONS DI 313384U80 901 12/27/00 06/30/00 000 6.470 6.686 96.765 10,000,000.00 9,676,500.00 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOAN DISC 4558'S (E) 62457 (G254'8 = 9S aon? 130,000,000.00 128, 195,407.22 
A 38216 FEDL HOME LLN MTG CORP DI 313396ZA4 927 07/06/00 04/05/00 000 6.020 6.114 98.462 50,000,000.00 49, 230,770.18 
A 38217 FEDL HOME LLN MTG,CORP DI 3133962A4 925 07/06/00 04/05/00 000 6.020 6.114 98.462 50,000,000.00 4923/0) Wits 
A 38383 FEDL HOME LLN MTG CORP DI 313396H63 100 09/28/00 06/30/00 000 6.480 6.587 98.380 15,000,000.00 14,757,000.00 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOTES 4.04% (C) 6.080. Gel7Ge Dera 115,000,000.00 LHS); 2a By aSo 516 
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Gok eye COU Ne Sy OF S AN Ee RAUNT C 2b iste 
MaRi ys DANIEL DALY 405) ="—5) 5) 4 = 4 48s] PAGE: 4 
(SIRPT) INVESTMENT INVENTORY RUN: 07/06/00 00:01:22 
INVESTMENTS OUTSTANDING AS OF 6/30/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUS aE NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38230 BNY BA 7622 07/06/00 04/11/00 000 6.020 6.108 98.562 14,500,000.00 14, 291,473.89 
A 38366 BNY B/A 9902 09/05/00 06/22/00 000 6.470 6.558 98.652 1,500,000.00 1,479,781.25 
A 38367 BNY B/A 9902 09/11/00 06422/00 000 6.470 6.566 98.544 2,000, 000.00 1,970, 885.00 
A 38337 BK NY B/A 6613 10/24/00 06/02/00 000 6.670 6.853 97.332 6,000,000.00 5,839, 920.00 
A 38372 BNY B/A 100 10/25/00 06/29/00 000 6.520 6.662 97.863 5,000, 000.00 4,893,144.44 
SUBTOTAL (Investment Type) 51 BANKERS ACCEPTANCE-DOME 102816) 6.294 6.411 98.190 29,000,000.00 28), 473204,..58 
A 38322 SALOMON BROTHERS 7954W0G33 927 07/03/00 05/24/00 000 6.520 6.568 99.276 10,000, 000.00 9,927,555.56 
A 38329 MERRILL LYNCH 59018JG57 923 07/05/00 05/30/00 000 6.550 6.593 99.345 10,000, 000.00 9,934,500.00 
A 38338 TRANSAMERICA C/P 89350AG59 100 07/05/00 06/05/00 000 6.550 6.586 99.454 27, 637,000.00 27, 486,148.04 
A 38355 MERRILL LYNCH C/P 59018JG57 100 07/05/00 06/21/00 000 6.550 6.567 99.745 50,000, 000.00 49,872, 638.89 
A 38370 IBM CREDIT CORP C/P 44922AG53 100 07/05/00 06/29/00 000 6.630 6.637 99.890 50,000, 000.00 49,944,750.00 
A 38330 MERRILL LYNCH 59018JG65 906 07/06/00 05/30/00 000 6.550 6.594 99.327 11,000,000.00 10, 925,948.61 
A 38354 MERRILL LYNCH C/P 59018JG65 100 07/06/00 06/21/00 000 6.550 6.568 99.727 50,000, 000.00 49, 863,541.67 
A 38339 TRANSAMERICA C/P 89350AG75 919 07/07/00 06/05/00 000 6.520 6.558 99.420 30,000, 000.00 29, 826,133.33 
A 38388 BK AMER C/P 0660P0G72 100 07/07/00 06/30/00 000 6.800 6.809 99.868 15,000,000.00 14, 980,166.67 
A 38269 SALOMON SMITH CP 7954WOGC1 100 07/12/00 05/01/00 000 6.330 6.411 98.734 35,000, 000.00 34,556, 900.00 
A 38323 UNIV OF CALIF 91411SGC8 9530 07/12/00 05/24/00 000 6.540 6.599 99.110 5,000, 000.00 4,955,491. 67 
A 38356 SALOMON S/B CP 7954WOGC3 915 07/12/00 06/21/00 000 6.550 6.575 99.618 6,000,000.00 5,977,074.00 
A 38357 SALOMON S/B CP 7954W0GC3 906 07/12/00 06/21/00 000 6.550 6.575 99.618 6, 000,000.00 5,977,074.00 
A 38358 SALOMON S/B CP 7954W0GC3 5622 07/12/00 06/21/00 000 6.550 6.572 99.618 4,000,000.00 3, 984,724.33 
A 38359 SALOMON S$/B CP 7954W0GC3 903 07/12/00 06/21/00 000 6.550 6.575 99.618 6,000, 000.00 5,977,074.00 
A 38360 SALOMON S/B CP 7954WOGC3 856 07/12/00 06/21/00 000 6.550 6.575 99.618 4,000,000.00 3, 984,716.00 
A 38361 SALOMON $/B CP 7954W0GC3 880 07/12/00 06/21/00 000 6.550 6.575 99.618 2,000, 000.00 1,992, 358.00 
A 38362 SALOMON S$/B CP 7954W0GC3 877 07/12/00 06/21/00 000 6.550 6.575 99.618 3,000, 000.00 2,988,537.00 
A 38363 SALOMON S/B CP 7954W0GC3 907 07/12/00 06/21/00 000 6.550 6.575 99.618 3,000,000.00 2,988,537.00 
A 38364 SALOMON S/B CP 7954WOGC3 887 07/12/00 06/21/00 000 6.550 6.575 99.618 4,000, 000.00 3, 984,716.00 
A 38365 SALOMON S/B CP 7954W0GC3 909 07/12/00 06/21/00 000 6.550 6.575 99.618 12,000,000.00 11, 954,148.00 
A 38278 MERRILL LYNCH CP 59018JGE8 803 07/14/00 05/17/00 000 6.560 6.630 98.943 15,000, 000.00 14,841, 466.67 
A 38347 UNIV OF CALIF 91411SGE4 +859 07/14/00 06/07/00 000 6.510 6.554 99.331 14,870,000.00 14,770,507.31 
A 38279 MERRILL LYNCH CP 59018JGH1 877 07/17/00 05/17/00 000 6.560 6.634 98.888 17, 000,000.00 16,811, 035.56 
A 38331 MERRILL LYNCH 59018JGH1 9902 07/17/00 05/30/00 000 6.600 6.659 99.120 10,000,000.00 9,912,000.00 
A 38280 MERRILL LYNCH CP 59018JGJ7 917 07/18/00 05/17/00 000 6.560 6.635 98.870 18, 000,000.00 17,796, 640.00 
A 38324 SALOMON BROTHERS 7954W0GJ8 100 07/18/00 05/25/00 000 6.600 6.666 99.010 50,000,000.00 49, 505,000.00 
A 38281 MERRILL LYNCH CP 59018JGK4 908 07/19/00 05/17/00 000 6.560 6.636 98.852 10,000,000.00 9,885, 200.00 
A 38325 SALOMON BROTHERS 7954WOGM1 9530 07/21/00 05/25/00 000 6.600 6.670 98.955 15,000,000.00 14,843, 250.00 
A 38353 SALOMON C/P 7954W0GQ2 100 07/24/00 06/20/00 000 6.550 6.591 99.381 50,000, 000.00 49,690, 694.44 
A 38332 MERRILL LYNCH 59018JH23 927 08/02/00 05/30/00 000 6.630 6.709 98.821 10,000,000.00 9,882,133.33 
A 38333 MERRILL LYNCH 59018JH31 919 08/03/00 05/30/00 000 6.630 6.710 98.803 5,000, 000.00 4,940,145.83 
A 38334 MERRILL LYNCH 59018JH49 887 08/04/00 05/30/00 000 6.630 6.712 98.785 5,000, 000.00 4, 939,225.00 
A 38335 MERRILL LYNCH +, 59018JH72 909 08/07/00 05/30/00 000 6.630 6.715 98.729 5,000, 000.00 4,936, 462.50 
A 38340 SALOMON SB C/P ~~ 7954WOH73 100 08/07/00 06/05/00 000 6.550 6.626 98.854 50,000, 000.00 49, 426,875.00 
A 38326 UNIV OF CALIF 91411SHA1 906 08/10/00 05/26/00 000 6.560 6.652 98.615 3, 384,000.00 3, 337,235.36 
A 38369 BK AMER C/P 0660POHP1 100 08/23/00 06/27/00 000 6.640 6.709 98.967 15,000,000.00 14,845, 066.67 
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(SERPT) 


INVSMT 
NO. 


DESCRIPTION 





A 38327 
A 38328 
A 38372. 


SUBTOTAL 


38263 
38315 
38316 
38264 
38145 
38043 
38265 
38270 
38285 
38286 
38287 
38288 
38289 
38284 
38317 
38318 
38319 
38320 
3832 
38120 
38348 
38349 
38350 
38351 
38352 
38047 
38048 
38049 
38050 
38051 
38052 
38290 
38291 
38292 
318293 
38294 
38295 
38296 
38341 
38342 
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SALOMON BROTHER 
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MERRILL LYNCH C/P 


AMER 


(Investment Type) 
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BK 
BK 
BK 
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BK 
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BK 
BK 
BK 
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BK 
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BK 
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AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
AMER 
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AMER 
AMER 
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AMER 
AMER 
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AMER 
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CUSTLP 
7954WOHVO 
0660P0JC8 
59018J3JC9 


06050EKM6 
O06050EMH5 
O06050EMHS 
O6050EKN4 
O6050EH21 
06050EFNO 
O6050EKP9 
O06050ELE3 
O6050ELX1 
O6050ELX1 
06050ELX1 
O6050ELK1 
06050ELX1 
06050ELZ6 
O06050EMJ1 
06050EMK8 
06050EMK8 
06050EMK8 
O06050EMK8 
O6050EHP3 
06050EMX0 
06050EMX0 
06050EMX0 
06050EMXO 
06050EMX0 
06050EFQO3 
O6050EFQ3 
06050EFQ3 
O06050EFQ3 
O6050EFS9 
O6050EFS9 
O6050ELY9 
O6050ELY9 
O6050ELY9 
O6050ELY9 
O6050ELY9 
O6050ELY9 
O6050ELY9 
O06050EMT9 
O06050EMT9 


Yo/2C 0) UMN, TL -¥ 


D AVN: Oba 


LN, VE 


Oar 
DALY 


STMENT 


INVESTMENTS OUTSTANDING AS OF 


FUND 
NO. 
909 
906 
525 


81 COMMERCIAL PAPER DISC 


100 
916 
924 
100 
100 
8:92 
100 
100 
910 
902 
924 
907 
908 
9901 
858 
9530 
923 
860 
100 
1 
857 
901 
1901 
858 
1 
100 
467 
471 
473 
910 
100 
920 
907 
900 
906 
9701 
1901 
892 
9530 
9901 


MAJOR SORT KEY IS 


(TICKER) 
08/29/00 
09/12/00 
09/12/00 


23.8 


07/03/00 
07/03/00 
07/03/00 - 
07/05/00 
07/07/00 
07/18/00 
07/18/00 
07/18/00 
07/18/00 
07/18/00 
07/18/00 
07/18/00. 
07/18/00 
08/01/00 
08/01/00 
08/02/00 
08/02/00 
08/02/00 
08/02/00 
08/09/00 
08/14/00 
08/14/00 
08/14/00 
08/14/00 
08/14/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 


MATURITY PURCHASE SAF/ 


DATE 
05/26/00 
05/26/00 
06/29/00 


al 


9% (C) 


04/25/00 
05/24/00 
05/24/00 
04/25/00 
02/25/00 
01/06/00 
04/25/00 
05/05/00 
05/19/00 
05/19/00 
05/19/00 
05/19/00 
05/19/00 
05/19/00 
05/24/00 
05/24/00 
05/24/00 
05/24/00 
05/24/00 
02/17/00 
06/08/00 
06/08/00 
06/08/00 
06/08/00 
06/08/00 
01/07/00 
01/07/00 
01/07/00 
01/07/00 
01/11/00 
01/11/00 
05/19/00 
05/19/00 
05/19/00 
05/19/00 
05/19/00 
05/19/00 
05/19/00 
06/06/00 
06/06/00 


SAN FRANCI 
4e 1 5 >5-97 4 

NEV EIN] 1.0 “Ray. 

6/30/00 

ICC# 

CUPN TRDNG 

PURP RATE YIELD 
000 6.620 6.738 
000 6.680 6.818 
O00 “6.550. 6.641 
6-561 6.610 

OOO, ‘6.:250> “6.250 
000 6.630. 6.630 
000 6.630 6.630 
000 6.250 6.250 
000 6.170 6.170 
O00 63050 6.050 
000° 6.250: 6.250 
000 6.500 6.500 
000 6.640 6.640 
000 6.640 6.640 
000 6.640 6.640 
000 6.640 6.640 
000 6.640 6.640 
000 6.770 6.770 
000 6.750 6.750 
000 “6.750, 6.750 
000 6.750 6.750 
000 6.750 6.750 
O00 G.750 6.750 
000 6.200 6.200 
000 6.600 6.600 
000 6.600 6.600 
000 6.600 6.600 
000 6.600 6.600 
000 6.600 6.600 
OOO 62110" "10 
0007. G20) V6.2 10 
000 6.110 6.110 
O00" 26.20. 6-21 10 
000) 16.120) 62.420 
000 6.120 -6.120 
O00. 6.770. “6.770 
000 6.770 6.770 
000: -6.5770 (6.770 
0007 NGO NG 7710 
(NONOVS Sore TOE Mons TE7A0) 
OOO MGs 71/0) 916.7570 
OOO Sig Os 55 7/0) 
000 6.600 6.600 
000 6.600 6.600 


Ss ¢-.0 
- 448 7 


BOOK 
PRICE 
98.293 
a henc i /| 
98.635 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


5,000,000.00 
7,000,000.00 
25,000,000.00 


40,000,000.00 
11,000,000.00 
20,000,000.00 
50,000,000.00 
35,000,000.00 
25,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
2,000,000.00 
15,000,000.00 
7,000,000.00 
6,000,000.00 
5,000,000.00 
50,000,000.00 
15,000,000.00 
15,000,000.00 
6,000,000.00 
10,000,000.00 
20,000,000.00 
600,000.00 
10,400,000.00 
3,000,000.00 
19,000,000.00 
7,000,000.00 
4,692,000.00 
93,000.00 
175,000.00 
40,000.00 
8,000,000.00 
12,000,000.00 
7,000,000.00 
6,000,000.00 
18,000,000.00 
3,000,000.00 
7,000,000.00 
4,000,000.00 
5,000,000.00 
10,000, 000.00 
25,000,000.00 


4,912,692 a8 
6, 858 420... dd 
24,658,854 17 


40,000,000.00 
11,000,000.00 
20,000,000.00 
50,000,000.00 
35,000,000.00 
25,000,000.00 
50,000, 000.00 
25,000,000.00 
20,000,000.00 
2,000,000.00 
15,000, 000.00 
7,000,000.00 
6,000,000.00 
5,000,000.00 
50,000, 000.00 
15,000,000.00 
15,000,000.00 
6,000,000.00 
10,000,000.00 
20,000,000.00 
600,000.00 
10,400,000.00 
3,000,000.00 
19,000,000.00 
7,000,000.00 
4,692,000.00 
93,000.00 
175,000.00 
40,000.00 
8,000,000.00 
12,000,000.00 
7,000,000.00 
6,000,000.00 
18,000,000.00 
3,000,000.00 
7,000,000.00 
4,000,000.00 
5,000,000.00 
10,000,000.00 
25,000,000.00 


PAGE: 5 
07/06/00 00:01:22 
BOOK VALUE 
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Cyl “Ley ./ CVO ULN Tey OF SAN FRANCIS €C Oo 


MAR DANIEL DALY AR Se Oyo 4a Aan i) PAGE: 6 

(SIRFT) TP SNVE BS: MONE INVENTORY RUN: 07/06/00 00:01:22 
INVESTMENTS OUTSTANDING AS OF 6/30/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38343 BK AMER C.D. O6050EMT9 876 08/15/00 06/06/00 O00 6.600 6.600 100.000 10,000,0Q0.00 10,000,000.00 
A 38121 BK AMER CD O6050EHQ1 910 08/23/00 02/18/00 000 6.200 6.200 100.000 30,000,000.00 30,000,000.00 
A 38344 BK AMER C.D. 06050EMU6 1 08/29/00 06/06/00 000 6.600 6.600 100.000 2,400,000.00 2,400,000.00 
A 38345 BK AMER C.D. O6050EMU6 879 08/29/00 06406/00 000 6.600 6.600 100.000 6,000,000.00 6,000,000.00 
A 38277 BK AMER C.D. O6050ELTO 100 11/07/00 05/17/00 000 7.000 7.000 100.000 49,000,000.00 49,000,000.00 
A 38283 BK AMER CD O06050ELTO 1 11/07/00 05/17/00 000 7.000 7.000 100.000 1,000,000.00 1,000,000.00 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.'S 24.12% (C) 6.503 6.503 100... 000 675,400,000.00 675,400, 000.00 





ASSETS FIXED 6.118 6.248 99.276 2,820,296,000.00-> 2,:799,879, 891.95 





* ACTIVE 


INVSMT 
NO. 


35462 


36841 


36842 


36843 


36844 


38039 


38144 


38212 


38213 


38214 


38215 


38218 


38225 


38228 


38232 


38233 


TRANSACTIONS 


DESCRIPTION/POOL# 


MEMO 


T NOTE 
T NOTE (99.26) 


T NOTE (99.26) 


T NOTE (99.26) 


Te NOTE = (‘992-2'6) 
BK AMER B/A 
BK AMER CD 


BK AMER CD 


FEDL HOME LLN MTG CORP 


FEDL HOME LLN MTG CORP 


FEDERAL NATL MTG ASSN D 


NEW YORK TIMES CP 


BK AMER CD 


MERRILL LYNCH 


SALOMON CP 


BK AMER CD 


* 


CP 


MeR 
BANK BROK 
CASH DATE 

40 

40 

19 

06/30/00 

i9 

40 
19 

74 
eg 

87 
19 

89 

9 40 

aR) 40 

1°99 40 

19 40 

19 40 

ag) 40 

aby) 40 

IU) 40 

19 45 

tS 89 

KS 40 


Ci) Yee. NY OLE AN FOR ANG: 4S 
Dean Tob dis we De Admay 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
06/01/00 TO 06/30/00 
SETTLEMENT DATE BASIS 
34 FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE 
ee _-a —-— eS — ee ee ee ee ee 
06/30/00 06/30/00 AMRT 5.875 
07/05/00 06/30/00 6.140 
06/30/00 MAT 5.875 -5,000,000.00 
07/05/00 06/30/00 6.140 
12/31/01 06/30/00 INTR 6.125 
07/05/00 06/30/00 6.186 
06/30/00 06/30/00 AMRT 5.375 
07/05/00 06/30/00 5.495 
06/30/00 MAT 5.375 -12,000,000.00 
07/05/00 06/30/00 5.495 
06/30/00 06/30/00 AMRT 5.375 
07/05/00 06/30/00 5.495 
06/30/00 MAT 5.375 -12,000,000.00 
07/05/00 06/30/00 5.495 
06/30/00 06/30/00 AMRT 5.375 
07/05/00 06/30/00 5.495 
06/30/00 MAT 5.375 -12,000,000.00 
07/05/00 06/30/00 5.495 
06/30/00 06/30/00 AMRT 5.375 
07/05/00 06/30/00 5.495 
06/30/00 MAT 5.375 -12,000,000.00 
07/05/00 06/30/00 5.495 
06/19/00 06/19/00 MAT 5.800 -7,000,000.00 
07/05/00 06/19/00 5.960 
06/20/00 06/20/00 MAT 6.050 -40,000,000.00 
07/05/00 06/20/00 6.050 
06/06/00 06/06/00 MAT 6.060 -20,000,000.00 
07/05/00 06/06/00 6.060 
06/29/00 06/29/00 MAT 6.000 -50,000,000.00 
07/05/00 06/29/00 6.086 
06/29/00 06/29/00 MAT 6.000 -50,000,000.00 
07/05/00 06/29/00 6.086 
06/29/00 06/29/00 MAT 6.000 -25,000,000.00 
07/05/00 06/29/00 6.086 
06/01/00 06/01/00 MAT 6.040 -10,000,000.00 
07/05/00 06/01/00 6.097 
06/05/00 06/05/00 MAT 6.050 -25,000,000.00 
07/05/00 06/05/00 6.050 
06/06/00 06/06/00 MAT 6.050 -10,000,000.00 
07/05/00 06/06/00 6.109 
06/06/00 06/06/00 MAT 6.060 -18,000,000.00 
07/05/00 06/06/00 6.118 
06/05/00 06/05/00 MAT 6.080 -27,000,000.00 
07/05/00 06/05/00 6.080 


C0 


AlerAee 8 tes, 


BOOK VALUE 
PREM / (DISC) 


56, 250700 


-5,000,000.00 


26,880.00 
-12,000,000.00 
26,880.00 
-12,000,000.00 
26,880.00 
-12,000,000.00 
26,880.00 
-12,000,000.00 
=67 Oil, 661500 
-40,000,000.00 
-20,000,000.00 
= 49); 29; 6616s 67) 
-49,291, 666.67 
=24, 645,833.33 
-9,906,044.44 
-25,000,000.00 
=97,904;,208-.33 
=17, 83:0;7,320. 00 


-27,000, 000.00 


PAGE: il 
RUN: 07/06/00 00:01:15 
(INTEREST) (GAIN) /LOSS 


AMORT / (ACCRET) 


=96,,. 290.00 
=246; 875200 


= 306, 250/00 


-26,880.00 
=322,,,900:.00 


-26,880.00 
+3227 500700 


=2:6;,.8:8:0):,0,0 
=3227,/500'00 


=2'6, 8810...00 
=322;'500 .\00 
=18'8; 33:8. 89 
= 93, IAT AS 
=21:27 100; 0.0 
='087.3332.33 
=1087,333.33 
= 354 566.67 

='937,19557, 5.6 
=23 9% 2116 18 

=O Oh wo low 
-169, 680.00 


-250, 800.00 


SETTLEMENT 


5,146,875.00 


306,250.00 


12; 3223 500200 


1273225500500 


12, 32257500200 


127322; 500200 

7,000,000.00 
40,19 95 TA AAS 
20,212,100.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
10,000,000.00 
25, 235, 209. 08 
10,000,000.00 


18,000,000.00 


27,250, 800.00 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


DESCRIPTION/POOL# 


MEMO 


* 





BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
SALOMON 
SALOMON 
SALOMON 
SALOMON 
BK AMER 
BK AMER 
BK AMER 


SALOMON 


Cp 


CD 


CD 


GD 


CD 


CD 


CD 


SiczBs “CP 


SB. CP 


Clk YY /C- O1U INS Y 


MR 
BANK BROK 
CASH DATE 

19 40 

1S 40 

19 40 

19 40 

I'S 40 

eS 40 

19 40 

9 40 

19 40 

129 40 

19 40 

19 40 

IS 40 

19 40 

ni) 89 

9 89 

19 89 

19 89 

aU) 40 

LS 40 

WY) 40 

19 84 


DANIEL 


MATURITY 
/ENTRY 


06/05/00 
07/05/00 
06/19/00 
07/05/00 
06/19/00 
07/05/00 
06/19/00 
07/05/00 
06/19/00 
07/05/00 
06/19/00 
07/05/00 
06/19/00 
07/05/00 
06/15/00 
07/05/00 
06/15/00 
07/05/00 
06/15/00 
07/05/00 
06/15/00 
07/05/00 
06/15/00 
07/05/00 
06/15/00 
07/05/00 
06/15/00 
07/05/00 
06/06/00 
07/05/00 
06/06/00 
07/05/00 
06/06/00 
07/05/00 
06/06/00 
07/05/00 
06/20/00 
07/05/00 
06/20/00 
07/05/00 
06/20/00 
07/05/00 
06/02/00 


F SAN FRANCISCO 
Dr Ay ¥ 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
06/01/00 TO 06/30/00 
SETTLEMENT DATE BASIS 
34 FUNDS 

TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
en eee a gS ae ie ee ee Sie ee ee) ee es ew ee 
06/05/00 MAT 6.080 -10,000,000.00 -10,000,000.00 
06/05/00 6.080 . 
06/19/00 MAT 6.100 -18,000,000.00 -18,000,000.00 
06/19/00 6.100 
06/19/00 MAT 6.100 -6,000,000.00 -6,000,000.00 
06/19/00 6.100 
06/19/00 MAT 6.100 -9,000,000.00 -9,000,000.00 
06/19/00 6.100 
06/19/00 MAT 6.100 -7,000,000.00 -7,000,000.00 
06/19/00 6.100 
06/19/00 MAT 6.100 -6,000,000.00 -6,000,000.00 
06/19/00 6.100 
06/19/00 MAT 6.100 ~-4,000,000.00 -4;,000,000.00 
06/19/00 6.100 
06/15/00 MAT 6.100 -33,600,000.00 -33, 600,000.00 
06/15/00 6.100 
06/15/00 MAT 6.100 -1,400,000.00 -1,400,000.00 
06/15/00 6.100 
06/15/00 MAT 6.100 -3,000,000.00 -3,000,000.00 
06/15/00 6.100 
06/15/00 MAT 6.100 -3,000,000.00 -3,000,000.00 
06/15/00 6.100 
06/15/00 MAT 6.100 -3,000,000.00 -3,000,000.00 
06/15/00 6.100 
06/15/00 MAT 6.100 -4,000,000.00 -4,000,000.00 
06/15/00 6.100 
06/15/00 MAT 6.100 -2,000,000.00 -2,000,000.00 
06/15/00 6.100 
06/06/00 MAT 6.050 -28,000,000.00 -27,778,842.89 
06/06/00 6.098 
06/06/00 MAT 6.050 -6,000,000.00 -5,952,607.00 
06/06/00 6.098 
06/06/00 MAT 6.050 -6,000,000.00 -5,952,607.00 
06/06/00 6.098 
06/06/00 MAT 6.050 -6,000,000.00 -5,952,607.00 
06/06/00 6.098 
06/20/00 MAT 6.060 -683,860.65 -683,860.65 
06/20/00 6.060 
06/20/00 MAT 6.060 -19,736,897.50 -19,736, 897.50 
06/20/00 6.060 
06/20/00 MAT 6.060 -14,579,241.85 -14,579, 241.85 
06/20/00 6.060 
06/02/00 MAT 6.060 -40,000,000.00 -39, 737,400.00 
06/02/00 6.100 


07/05/00 


-92,888.89 
-210, 450.00 
-70,150.00 
-105, 225.00 
-81,841.67 
-70,150.00 
-46,766.67 
-318,826.67 
-13,284.44 
-28,466.67 
-28, 466.67 
-28, 466.67 
-37, 955.56 
=18, 97%..78 
-221, 157.11 
-47, 393.00 
-47, 393.00 


—47,, 393:..00 


=8,, 8'63:..97 


=2:95,,823./09 
Seis pbs 2 7 


-262,600.00 


PAGE: 2 

RUN: 07/06/00 00:01:15 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


10,092,888 .89 
18,210,450.00 
6,070,150.00 
9), 10:5, 225...0:0 
7,081, 841..67 
6,070,150.00 
4,046,766.67 
33,918, 826.67 
1,413,284.44 
3,028,466.67 
3,028,466.67 
3,028,466.67 
4,037, 955.96 
2 OLS PITS 
28,000,000.00 
6,000,000.00 
6,000,000.00 
6,000,000.00 
692,724.62 
9), 9925 720) 
V4, 168), 213). 12 


40,000, 000.00 
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ER ALN Cols 
1S; = oo 4a 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-25,000,000.00 
-50, 000,000.00 
-25,000,000.00 
-3,000,000.00 
-11,000,000.00 
-2,000,000.00 
-4,000,000.00 
-1,000,000.00 
-4,000,000.00 
-10,000,000.00 
-6,000,000.00 
=1, 000,000.00 
-2,000,000.00 
-4,000,000.00 
-2,000,000.00 
=13', 000, 000.00 
-10,000,000.00 
-2,000,000.00 
-50,000,000.00 
-50,000,000.00 
-30,000,000.00 


6,000,000.00 


Cre? 7 CO UN ¥ ORE SAN 
MR |. DANIEL DAL Y 4 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - 

06/01/00 TO 06/30/00 
SETTLEMENT DATE BASIS 
34 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON 

NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD 
aesas5 = ee —------- - -- —------- Heer em 
38267 BK AMER CD 19 40 06/20/00 06/20/00 MAT 6.200 
07/05/00 06/20/00 6.200 
38268 SALOMON SMITH CP 19 89 06/08/00 06/08/00 MAT 6: 220 
07/05/00 06/08/00 6.261 
38297 BK AMER C.D. 19 40 06/07/00 06/07/00 MAT 6.920 
07/05/00 06/07/00 6.520 
38298 BK AMER C.D. 9 40 06/15/00 06/15/00 MAT 6.520 
07/05/00 06/15/00 6.520 
38299 BK AMER C.D. 19 40 06/15/00 06/15/00 MAT 6.520 
07/05/00 06/15/00 6.520 
38300 BK AMER C.D. 9 40 06/15/00 06/15/00 MAT 6.920 
07/05/00 06/15/00 6.520 
38301 BK AMER C.D. 19 40 06/15/00 06/15/00 MAT 6.520 
07/05/00 06/15/00 6.520 
38302 BK AMER C.D. ee) 40 06/15/00 06/15/00 MAT 6.520 
, 07/05/00 06/15/00 6... 520 
38303 BK AMER C.D. 19 40 06/15/00 06/15/00 MAT 6.520 
07/05/00 06/15/00 6.520 
38304 BK AMER C.D. 19 40 06/21/00 06/21/00 MAT 6.520 
07/05/00 06/21/00 6.520 
38305 BK AMER (C.D. 19 40 06/21/00 06/21/00 MAT 6.520 
07/05/00 06/21/00 6.520 
38306 BK AMER C.D. 19 40 06/21/00 06/21/00 MAT 6.520 
07/05/00 06/21/00 6.520 
38307 BK AMER C.D. 159 40 06/21/00 06/21/00 MAT 6.520 
07/05/00 06/21/00 6.920 
38308 BK AMER C.D. 19 40 06/21/00 06/21/00 MAT 6.520 
07/05/00 06/21/00 6.520 
38309 BK AMER C.D. 149 40 06/21/00 06/21/00 MAT 6.520 
07/05/00 06/21/00 6.520 
38310 BK AMER C.D. 19 40 06/23/00 06/23/00 MAT 6.520 
07/05/00 06/23/00 6.520 
3831. BKZAMER ‘Gi D'. 159 40 06/23/00 06/23/00 MAT 6.520 
07/05/00 06/23/00 6.520 
38312 BK AMER C.D. 19 40 06/23/00 06/23/00 MAT O.520 
07/05/00 06/23/00 6.520 
38313 BK AMER C.D. ES 40 06/29/00 06/29/00 MAT 6.520 
07/05/00 06/29/00, 6.520 
38314 BK AMER C.D. 19 40 06/30/00 06/30/00 MAT 6.520 
07/05/00 06/30/00 6.520 
38336 MERRILL LYNCH ES 45 06/07/00 06/07/00 MAT 6.560 
07/05/00 06/07/00 6.568 
38337 BK NY B/A 19 70 10/24/00 06/02/00 PURC 6.670 
06/05/00 06/02/00 6.853 


Cc 0 


4 48 7 


BOOK VALUE 
PREM / (DISC) 


-25,000,000.00 
=4:9 16071 122 22 
-25,000,000.00 
-3,000,000.00 
-11,000,000.00 
-2,000,000.00 
-4,000,000.00 
-1,000,000.00 
-4,000,000.00 
-10,000,000.00 
-6,000,000.00 
-1,000,000.00 
-2,000,000.00 
-4,000,000.00 
-2,000,000.00 
-13,000,000.00 
-10,000,000.00 
=27,000,:000:. 00 
-50,000, 000.00 
-50,000,000.00 
=2:9;,,9 61), 1/335 55 


5, 839), 920.00 
-160, 080.00 


PAGE: 3 
RUN: 07/06/00 00:01:15 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


-228,194.44 
3287 2a 8 
=67,, 916467 
=12, 496267 
=45, 821.11 
=8 , 3 3drs 1: 
—NOnooZ 22 
=4777 1.6.9). 0:6 
=16,,662.22 
=O 2 pO22222 
~= 315, 513383 
Ope e Lie 
-10,504.44 
= 21), 008.89 
-10,504.44 
S125 987s 1:8 
-56,144.44 
aA shin cee) 
=33'9;/055..56 
=34'4), del wo 


=38, 266. 67, 


SETTLEMENT 
25,228,194.44 
50,000,000.00 
257,067; 916% 67 
3,012,496.67 
11,045,821 571 
2,008, 332.01 
4,016, 662.22 
1; 004, 265 25:6 
4,016, 662.22 
10,052, 522.22 
6,031 7, 513.339 
1 00572522722 
2,010,504.44 
4,021,008.89 
2,010,504.44 
13,072, 987278 
10,056,144.44 
2, 011, 228289 
50; 335; 055. 96 
30%, 344), 1 aay. aa 
30,000,000.00 


=5, 839), 92000 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/ POOL# 


MEMO 





TRANSAMERICA C/P 


TRANSAMERICA C/P 


SALOMON 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


UNIV OF 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


SALOMON 


MERRILL 


MERRILL 


SALOMON 


SALOMON 


SALOMON 


SALOMON 


SALOMON 


SBEG/ Pe. 
Gib: 

Cab 

C.D: 

Geb 

CaDe 
CALIF 

CD 

CD 

CD 

CD 

CD 

EP 

LYNCH C/P 
LYNCH C/P 
$/BOCP 
S/BGCP 
S/B CP . 
Si/Bace 


S/B CP 


Cll PY 7 CVO Ul NED 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 89 

19 40 

19 40 

19 40 

19 40 

19 40 

19 89 

aL) 40 

9 40 

I) 40 

9 40 

19 40 

ale) 89 

Ag) 45 

19 45 

9 89 

19 89 

UY) 89 

9 89 

1g 89 


DANIEL 


MATURITY 
/ENTRY 


07/05/00 
06/05/00 
07/07/00 
06/05/00 
08/07/00 
06/05/00 
08/15/00 
06/06/00 
08/15/00 
06/06/00 
08/15/00 
06/06/00 
08/29/00 
06/06/00 
08/29/00 
06/06/00 
07/14/00 
06/07/00 
08/14/00 
06/08/00 
08/14/00 
06/08/00 
08/14/00 
06/08/00 
08/14/00 
06/08/00 
08/14/00 
06/08/00 
07/24/00 
06/20/00 
07/06/00 
06/21/00 
07/05/00 
06/21/00 
07/12/00 
06/21/00 
07/12/00 
06/21/00 
07/12/00 
06/21/00 
07/12/00 
06/21/00 
07/12/00 


F AN FRANCIS 
DALY Av oe = (S85 74) = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
06/01/00 TO 06/30/00 
SETTLEMENT DATE BASIS 
34 FUNDS 

TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
06/05/00 PURC 6.550 27,637,000.00 
06/05/00 6.586 - 
06/05/00 PURC 6.520 30,000,000.00 
06/05/00 65.998 
06/05/00 PURC 6.550 50,000,000.00 
06/05/00 6.626 
06/06/00 PURC 6.600 10,000,000.00 
06/06/00 6.600 
06/06/00 PURC 6.600 25,000,000.00 
06/06/00 6.600 
06/06/00 PURC 6.600 10,000,000.00 
06/06/00 6.600 
06/06/00 PURC 6.600 2,400,000.00 
06/06/00 6.600 
06/06/00 PURC 6.600 6,000,000.00 
06/06/00 6.600 
06/07/00 PURC 6.510 14,870,000.00 
06/07/00 6.554 
06/08/00 PURC 6.600 600,000.00 
06/08/00 6.600 
06/08/00 PURC 6.600 10,400,000.00 
06/08/00 6.600 
06/08/00 PURC 6.600 3,000,000.00 
06/08/00 6.600 
06/08/00 PURC 6.600 19,000,000.00 
06/08/00 6.600 
06/08/00 PURC 6.600 7,000,000.00 
06/08/00 6.600 
06/20/00 PURC 6.550 50,000,000.00 
06/20/00 6.591 
06/21/00 PURC 6.550 50,000,000.00 
06/21/00 6.568 
06/21/00 PURC 6.550 50,000,000.00 
06/21/00 6.567 
06/21/00 PURC 6.550 6,000,000.00 
06/21/00 6: 57/5 
06/21/00 PURC 6.550 6,000,000.00 
06/21/00 6.575 
06/21/00 PURC 6.550 4,000,000.00 
06/21/00 Ga /Z 
06/21/00 PURC 6.550 6,000,000.00 
06/21/00 Gos 
06/21/00 PURC 6.550 4,000,000.00 
06/21/00 6207/5 


06/21/00 


(ee) 


4 48 7 


BOOK VALUE 
PREM / (DISC) 


27,486,148.04 
=150, 851 . 96 
2:9), 8216; 1.33".338 
= 173,806 (67 
49,426,875.00 
=573',1'251..00 
10,000,000.00 


25,000,000.00 
10,000,000.00 
2,400,000.00 
6,000,000.00 


14, 770,507.30 
=99), 492-369 
600,000.00 


10,400,000.00 
3,000,000.00 
19,000,000.00 
7,000,000.00 


49,690,694.44 
=309,,305.=56 
49,863,541.67 
=136, 458.33 
49,872, 638.89 
=i, Sol. til 
55 ON 074.00 
=22,,:926./00 
5,977,074.00 
=22,, 926,100 
3), 984,, 724). 33 
SO 221). OW 
oy Oily OFA: O10 
—22;, 926.00 
3,984,716.00 
-15,284.00 


07/06/00 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 4 
00% 01:15 


(GAIN) /LOSS 
SETTLEMENT 


-27,486,148.04 
=29), 826,133.33 
=49),426,:8 5100 
-10,000,000.00 
-25,000,000.00 
-10,000,000.00 
-2,400,000.00 
-6,000, 000.00 
= 14), 141.0), S OWES 
-600,000.00 
-10, 400,000.00 
-3,000,000.00 
-19,000,000.00 
-7,000,000.00 
-49,690,694.44 
=4'9, 8163), 541.677 
—49,872, 638.89 
=D oni, O84 300 
=5, 977), O”4\. 00 
—3y Ja Zanes 
ay S/S OAS HO 


-3,984,716.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 


SALOMON S/B CP 
SALOMON S/B CP 
SALOMON S/B CP 
SALOMON S/B CP 
SALOMON S/B CP 
BNY B/A 
BNY B/A 
BNY INT (64385.23) 
BK AMER C/P 

IBM CREDIT CORP C/P 


MERRILL LYNCH C/P 


BNY B/A 

T-NOTE:. (99.16) 
? NOTE (99.16) 
T NOTE (99.16) 
T NOTE (99.16) 


FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK -GONS 


FEDL HOME LOAN BK CONS 


FEDERAL NATL MTG ASSN D 


Gar LY), COUNT TY, Oet: SAN ERA NG CS 2620 


MR. 
BANK BROK 
CASH DATE 

19 89 

19 89 

19 89 

19 89 

19 89 

i) 70 

169 710 

aig’) 99 

99 

159 40 

19 40 

19 45 

19 70 

IEE) 45 

de) 87 

19 40 

19 89 

159 89 

19 89 

LY) 89 

139) 40 

159 40 


DANTEL DALY AW SS ean Oe dead wee Get 


DETAIL TRANSACTION REPORT - 


FIXED INCOME 


06/01/00 TO 06/30/00 
SETTLEMENT DATE BASIS 
34 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
07/12/00 06/21/00 PURC 6.550 2,000,000.00 199273538). 00 
06/21/00 06/21/00 6.5975 e -7,642.00 
07/12/00 06/21/00 PURC 6.550 3,000,000.00 27988 7937/00 
06/21/00 06/21/00 6.575 =11,463.-00 
07/12/00 06/21/00 PURC 6.550 3,,000', 000. 00 2, 988; 53:7 ..00 
06/21/00 06/21/00 6.5/5 =11774'63.100 
07/12/00 06/21/00 PURC 6.550 4,000,000.00 3984, 716.00 
06/21/00 06/21/00 6.575 -15,284.00 
07/12/00 06/21/00 PURC 6.550 12,000,000.00 11,954,148.00 
06/21/00 06/21/00 62379 497 852... 00 
09/05/00 06/22/00 PURC 6.470 1,500,000.00 1, A419, TEL 25 
06/21/00 06/22/00 6.558 _-20, 218575 
09/11/00 06/22/00 PURC 6.470 2,000,000.00 970,885.00 
06/21/00 06/22/00 6.566 ee allgd a Yes 810) 
08/30/00 06/02/00 PURC 5.550 25,000,000.00 25,000,000.00 
06/27/00 06/02/00 52550 

06/02/00 SALE 5.550 -25,000,000.00 -25,000,000.00 
06/27/00 06/02/00 5,599.0 
08/23/00 06/27/00 PURC 6.640 15,000,000.00 14,845,066.67 
06/27/00 06/28/00 6.709 =1545.933'°33 
07/05/00 06/29/00 PURC 6.630 50,000,000.00 49,944,750.00 
06/29/00 06/29/00 6637 997 25.0'.,00 
09/12/00 06/29/00 PURC 6.550 25,000,000.00 24,658,854.17 
06/29/00 06/29/00 6.641 =3415, £45.83 
10/25/00 06/29/00 PURC. 6.520 5,000,000.00 4,893,144.44 
06/29/00 06/29/00 6.662 =10'6,.859..9/6 
06/30/02 06/30/00 PURC 6.250 25,000,000.00 24,873,046.88 
06/29/00 06/30/00 6.525 SAGs IO Seree 
06/30/02 06/30/00 PURC 6.250 25,000,000.00 24,873,046.88 
06/29/00 06/30/00 6752/5 —I ZO, JOS a LZ 
06/30/02 06/30/00 PURC 6.250 25,000,000.00 24,873,046.88 
06/29/00 06/30/00 62525 =126;,,.953 12 
06/30/02 06/30/00 PURC 6.250 25,000,000.00 24,873,046.88 
06/29/00 06/30/00 6.525 =126,,953',12 
09/14/00 06/30/00 PURC 6.470 1,000,000.00 98:6), 340 a 
06/29/00 06/30/00 6.560 =i OO Cig CO. 
09/19/00 06/30/00 PURC 6.470 3,000,000.00 2,956 S21 DO 
06/29/00 06/30/00 6.566 =43;, 672.50 
09/7 22'/00:.-06730/00-PURC. 654,710)" 3:3), 000; 00000) 32,501),,81'000 
06/29/00 06/30/00 6.569 -498,190.00 
09/27/00 06/30/00 PURC 6.470 22,000,000.00 21,648,103.89 
06/29/00 06/30/00 65/5 =301), 8916. dil 
09/28/00 06/30/00 PURC 6.480 17,000,000.00 16,724,600.00 
06/29/00 06/30/00 6258)7 -275, 400.00 


07/06/00 


(INTEREST) 
AMORT / (ACCRET) 


PAGE: 5 
OOFOL TIS 


(GAIN) /LOSS 
SETTLEMENT 


=17992;, 3981.00 
=2, 988:;,53:7..00 
=2, 988, 531.00 
=3, 98:4; 716.00 
-11, 954,148.00 
= 47 97 1B AS Z5 
=1;9707 88500 
-25,000,000.00 
=64, 3857.23 

25, 064),.385.23 
-14,845,066.67 
-49,944,750.00 
=24, 658, 89417. 
=4,,,8:93),41-44\5 44 
-24,873,046.88 
-24,873,046.88 
-24,873,046.88 
-24,873,046.88 
=986;, 34. 
=2), 996, 327.50 
= 32, 501, 810.00 
=—21),,64'8), 103)..89 


-16, 724,600.00 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


* 


DESCRIPTION/POOL# 


MEMO 


FEDL HOME LLN MTG CORP 


FEDERAL NATL MTG ASSN D 


FEDL HOME LOAN 
FEDL HOME LOAN 
FEDL HOME LOAN 
BK AMER C/P 

FEDL HOME LOAN 


FEDL HOME LOAN 


BK CONS 


BK CONS 


BK CONS 


BK CONS 


BK CONS 


Gar T° 47 = OU No Y OF SAN EoR, ANC’ I sS 
MR DANIEL DALY ARS On. 4 
DETAIL TRANSACTION REPORT - FIXED INCOME 
06/01/00 TO 06/30/00 
SETTLEMENT DATE BASIS 
34 FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 
CASH DATE /ENTRY SETTLE EYP YIELD ORIGINAL FACE 
Ssa—— ase SSS SS = Se SS SS ES a ee ce ce em ee a ae oes oe 
19 40 09/28/00 06/30/00 PURC 6.480 15,000,000.00 
06/29/00 06/30/00 6.587 
19 89 12/21/00 06/30/00 PURC 6.490 5,000,000.00 
06/29/00 06/30/00 6.700 
19 89 12/22/00 06/30/00 PURC 6.470 7,000,000.00 
06/29/00 06/30/00 6.680 
89 89 12/27/00 06/30/00 PURC 6.470 10,000,000.00 
06/29/00 06/30/00 6.686 
19 40 07/28/00 06/30/00 PURC 6.450 16,000,000.00 
06/29/00 06/30/00 6.483 
19 40 07/07/00 06/30/00 PURC 6.800 15,000,000.00 
06/29/00 06/30/00 6.809 
19 40 07/21/00 06/30/00 PURC 6.420 25,000,000.00 
06/30/00 06/30/00 6.444 
ES 40 09/15/00 06/30/00 PURC 6.460 13,000,000.00 
06/30/00 06/30/00 6.551 


C20 


448 7 


BOOK VALUE 
PREM / (DISC) 


14,757,000.00 
-243,000.00 
4,,843,158.33 
-156,841.67 
6,779,840.28 
=2:20;, WS 9% 7:2 
9,676,500.00 
=32'3:,500..100 
157919, 133233 
=80,266.67 
14,980,166.67 
1.972833 33 
24,906,375.00 
=93;, 625;.:00 
£27820; 316.44 
=119,,,623:. 89 


07/06/00 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 6 
OO S005 35 


(GAIN) /LOSS 
SETTLEMENT 


-14,757,000.00 
-4,843,158.33 
-6,779, 840.28 
-~9,676,500.00 

-15, 919, 733.33 

-14, 980,166.67 

-24, 906,375.00 


127,820, 376.12 
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* ACTIVE TRANSACTIONS * 


PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 62555 
( 52) 
SALE 57090 
( 1) 
INTR 6.186 
( 1) 
MAT 6.182 
(ey 02) 
ACR 5.956 


PAR VALUE 


827,407,000.00 


=25, 000,000.00 


-871000000.00 


Cyl Tt Y¥4 COU New Y OFe SAN PYPRSAIN CG -2.S°C 6 
MR. DANIEL DALY 415 
DETAIL TRANSACTION REPORT - FI 


ORIGINAL FACE 
VALUE 


06/01/00 TO 06/30/00 
REPORT GRAND TOTALS 
ASSETS 
PREMIUM/ 
BOOK VALUE (DISCOUNT) 
821,770,418.28 -5, 636,581.72 


-25,000,000.00 


-867688919.99 


163,770.00 


= Sho 4 42a Br] 


XED INCOME 


AMORTIZATION/ 
(ACCRETION) 


=163;, 711 O00 


(INTEREST) 


=30'6;°250:. 00 


+9, 82,568.91 


PAGE: i 


RUN: 07/06/00 00:01:15 


(GAIN) / 
LOSS 


+64, 385.23 


SETTLEMENT 


=821,,770, 4182.28 


25, 064, 385523 


873,560, 408.89 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 


j ) ‘SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





August 7, 2000 


The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past month, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 15,796,073 Earned Interest Yield 
Total Net Earnings $ 14,846,980 Pooled Funds 6.379% 
Average Age of Portfolio 326 Days All Funds 6.461% 


Total cost of the securities on hand on July 31, 2000 was $2,722,135,928 with a market value of $2,715,498,346 
plus fixed assets accrued earnings of $14,722,608. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
July 31, 2000. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of puly 2000, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on July 31, 2000. 

4. General journal detailing purchases, sales, and interest activities during the month of July 2000. 


Ver) ly yours, 





OCUMENTS DEPT 


Susan Leal AUG 15 2020 
Treasurer | 

Enc SAN FRANCISCC 
cc: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRARY 


Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., E. Navas 

Transportation Authority — C. Clark 

San Francisco Public Library — 2 copies 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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CLP YP COUNTY OFT. SAN CPT RA Ne Ts C6 
MR DANTE pea TY 415-554-4487 
PORTFOLIO ¢ AT I.6:7 tes PAGE: 1 
7/01/00 THROUGH 7/31/00 RUN: 08/07/00 09:48:16 
ALL FUNDS 
-------- GOV'T SECURITIES -------- ---~------ TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 
TOTAL INCOME RECEIVED IN THIS PERIOD: 15,770,597.24 =~=~=~————S—O0-S”*C*~C“SSSSQQ N/A 15,770, 597.24 
TOTAL NET EARNINGS THIS PERIOD: 14,821,504.83 00 00 N/A 14,821,504.83 
AVERAGE DAILY PORTFOLIO BALANCE: 2,705, 502,770.18 00 00 “N/A 2,705,502,770.18 
EARNED INCOME YIELD THIS PERIOD: 6.450 000 .000 N/A 6.450 
END OF PERIOD PORTFOLIO BALANCE: 2,722,135,928.08 00 00 N/A 2,722,135,928.08 
CURRENT AMORTIZED BOOK VALUE: 2,125,566, 155217 00 ‘00 N/A 2,725,566,155.17 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 6.350 000 000 N/A 6.350 
WEIGHTED AVERAGE DAYS TO MATURITY: 326 0. 0 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 326 0 0 N/A N/A 
NET PORTFOLIO YIELD, 365-DAY BASIS: 6.450 
oe 


SAN FRANCISCO 
; PUBLIC LIBRARY 
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Clr? Y/ -C1O UNS T Y Ov Fk SAN PURCAMN:. Corse: 
MR. DANIEL Dy Aes Xv 415-554-4487 PAGE: 1 
(SIRPT) INVESTMENT INVENTORY RUN: 08/07/00 09:39:30 
INVESTMENTS OUTSTANDING AS OF 7/31/00 
MAJOR SORT KEY IS ICC# 








CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 

(Investment Type) 12 TREASURY NOTES 40.58% (C): 5.063 5.823 99.074 1,115,005,000.00 1,104,683, 716249 
(Investment Type) 41 FNMA DISCOUNT NOTES IEC) 6:482°° 6.612 98.035 22,000,000.00 21,961; 758633 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 3.21% (C) 6.469 6.589 98.168 89,000,000.00 87,369,298.89 
(Investment Type) 44 FMC DISCOUNT NOTES 2.00% (C) 6.429 6.504 98.856 55,000,000.00 54,370,619.44 
(Investment Type) 51 BANKERS ACCEPTANCE-DOMESTIC - 523 (C) 6.5705 GEI16. 97.819 14,500,000.00 14,183,730.69 
(Investment Type) 81 COMMERCIAL PAPER DISC 19.453 (C) 62526 6:578 99.217 533,740,000.00 529,560,804.24 
(Investment Type) 91 NEGOTIABLE C.D.'S 33.44% (C) 62651 56,651 100.000 910, 400,000.00 910,400,000.00 

ASSETS FIXED G2lI3. 62296 995361) -2,739,645,000.00° 2,722,135, 926508 
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INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


ab 





NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.30) 
08/15/97 08/15/00 
NOTE (99.25) 
02/29/96 02/28/01 
NOTE (99.25) 
02/29/96 02/28/01 
NOTE (99.16) 
02/29/96 02/28/01 
NOTE (98.5) 
03/11/96 02/28/01 
NOTE (98.5) 
03/11/96 02/28/01 
NOTE (98.19) 
03/11/96 02/28/01 
NOTE 
04/24/97 
NOTE 
04/24/97 
NOTE 
04/24/97 
NOTE 
04/24/97 04/30/01 
NOTE (100.2) 
05/15/98 05/15/01 
NOTE (100.2) 
05/15/98 05/15/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (99.21) 
06/01/99 05/31/01 


04/30/01 
04/30/01 


04/30/01 


Gil TY ./ COUN T 


MR. 


DANTIEL 


O 


F SA 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


N 


Ab Cal 15s =. 255 9.74 


INVESTMENTS OUTSTANDING AS OF 07/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


9128273D2 


9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
912827X23 
912827X23 
912827X23 
912827X23 
912827X23 
912827%23 
912827X64 
912827X64 
912827xX64 
912827X64 
9128274E9 
9128274E9 


9123277 5Ha: 


9128275H1 


BANK 
BROK 


FUND 
SAFE 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


6.0000 
6.0346 
6.0000 
6.0375 
6.0000 
6.0375 
6.0000 
6.0404 
6.0000 
6.0404 
6.0000 
6.0404 
6.0000 
6.0404 
6.0000 
6.0404 
5.6290 
5.6800 
5.6290 
5.6800 
56290 
5.7400 
D+ 62:50 
6.0600 
5.6290 
6.0600 
9. 6250 
5.9600 
6.2500 
6.6928 
6.2500 
6.6974 
6.2500 
6.6928 
6.2500 
6. 7019 
Dn 6290 
DOL o 
5.6250 
5.6135 
5.2900 
5.4338 
52500 
5.4338 


PAR/SHARES 
BOOK 
5,000,000.00 
4,995, 312.50 
5,000,000.00 
4,995,312.50 
5,000,000.00 
4,995,312.50 
5,000,000.00 
4,994,921.85 
5,000,000.00 
4,994,921.85 
5,000,000.00 
4,994,531.25 
5,000,000.00 
4,994,531.25 
5,000,000.00 
4,994,531.25 
5,000,000.00 
4,994,531.25 
5,000,000.00 
4,994,531.25 
20,000,000.00 
19, 952,624.60 
5,000,000.00 
4,988,150.00 
25,000,000.00 
24,875,512.15 
5,000,000.00 
4,907,031.25 
5,000,000.00 
4,907,031.25 
5,000,000.00 
4,929,687.50 
7,000,000.00 
6,892,265.63 
7,000,000.00 
6,891,171.88 
7,000,000.00 
6,892,265.59 
7,000,000.00 
6,890,078.13 
30, 000,000.00 
30,009, 375.00 
30, 000,000.00 
30,009, 375.00 
8,000, 000.00 
7,972,500.00 
8,000,000.00 
7,972,500.00 


FRANCISCO 


4 48 7 


MARKET VALUE 
MARKET PRICE 
4/998, 437.50 
99.96875000000 
4,998,437.50 
99.96875000000 
4,998,437. 50 
99.96875000000 
4,998,437.50 
99.96875000000 
4,998; 437.50 
99.96875000000 
4,998, 437.50 
99.96875000000 
4,998, 437.50 
99.96875000000 
4,998,437 .-50 
99.96875000000 
4,998,437.50 
99.96875000000 
4,993,437) 50 
99.96875000000 
19,906,250.00 
99.53125000000 
4,976; 962-50 
99.53125000000 
24,882,812.50 
99.53125000000 
A, 95164562... 50 
99.53125000000 
4,976, 562.50 
99.53125000000 
4,916,562 250 
99.53125000000 
6, 991,.250...00 
99.87500000000 
6, 991,250.00 
99.87500000000 
6, 991, 250% 00 
99.87500000000 
6; 991, 250.00 
99.87500000000 
29,812,500.00 
99.37500000000 
29,812,900. 00 
99.37500000000 
7,920,000.00 
99.00000000000 
7,920,000.00 
99.00000000000 


RUN: 


08/07/00 


PAGE: 1 
09:39:44 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


SUNGARD 
138,461.54 
SUNGARD 
138,461.54 
SUNGARD 
138, 461.54 
SUNGARD 
138,461.54 
SUNGARD 
138,461.54 
SUNGARD 
138,461.54 
SUNGARD 
138,461.54 
SUNGARD 
138,461.54 
SUNGARD 
138,461.54 
SUNGARD 
470,788.04 
SUNGARD 
LV, C97 10d: 
SUNGARD 
588,485.05 
SUNGARD 
117,697.04 
SUNGARD 
17 7 697.04. 
SUNGARD 
17, 69a. OL 
SUNGARD 
110,563.86 
SUNGARD 
110,563.86 
SUNGARD 
110, 563. 86 
SUNGARD 
110,563.86 
SUNGARD 
351 7:651'6%:63 
SUNGARD 
357, 676.63 
SUNGARD 
71,147.54 
SUNGARD 
WA Ares Ss 
SUNGARD 


37,125.00 
3, 125.100 
3,125.00 
3 9193.69 
3, 01569 
37 906.25 
3,906.25 
37 906.25 
3, 906.25 


3906.25 


-46,374.60 


=11., 587:.:.510 
1,30 0:53'9 


69 73125 
CE poe ba Z5) 
46,875.00 
9877, 984537) 
100,078.12 
98,984.41 


LOI, 17788 


=19'6,:87/5 00 
=1 9/6; 875.00 
=92,, 50000 


—52,, 200.00 
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(RPTMKT 
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INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 
37602 
35192 
35213 
3521.4 
35215 
35254 
37786 
3793871 
37788 
37789 
37790 
37791 
37792 
37793 
37794 
BMD 
37994 
SI995 
35462 
35520 
35521 
35522 
35523 


35524 


ak 


E 


lk 


M 


Ci Ty / CC .O:U NT 
DANIEL 
INVESTMENT 


R 





NOTE (99.21) 
06/01/99 05/31/01 
NOTE (97.8) 
08/15/96 08/15/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (97.11) 
09/03/96 08/31/01 
NOTE (99.26) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.235) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.23) 
11/30/99 11/30/01 
NOTE (99.23) 
11/30/99 11/30/01 
NOTE 
12/31/96 12/31/01 
NOTE (98.2) 
01/31/97° 01/31/02 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) ‘ 
01/31/97 01/31/02 
NOTE (99.11) 
01/31/97 01/31/02 
NOTE (99.25) 
01/31/97 01/31/02 


O 


F SA 


DALY 


N 


FRANCI 
fo Poe = S09> 4 


INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


9128275H1 
912827B92 
912827239 
912827239 
912827239 
912827239 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9138275P3 
9128272C5 
9128272C5 
9128272E1 
9128272G6 
912827266 
912827266 
9128272G6 


912827266 


BANK 
BROK 


FUND 
SAFE 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
1 
000 
100 
000 
1 
000 
100 
000 


CPN RATE 
YTM TR 
5.2500 
5)..4338 

# T8190 
8.5648 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
Te LOG 
5.5000 
5. 61:30 
5.5000 
5.5498 
5.5000 
5.6465 
50000 
5.6885 
5.5000 
93 04'90 
5: 5000 
5.6885 
5.5000 
5.5450 
5.5000 
5.6885 
5.5000 
5; 6885 
5.5000 
5.5450 
5.8: FO 
6.0306 
5. 87:50 
6.0306 
6. 1250 
6.1864 
6.2500 
62 SOF 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6.4092 
6.2500 
6.3051 


PAR/ SHARES 
BOOK 
8,000,000.00 
1, 982-9002 .00 
7,000,000.00 
6,806,890. 63 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,865,176. 64 
5,000,000.00 
4,,9897453...13 
10,000,000.00 
9,990,700.00 
10,000,000.00 
9, 972; :65:6..25 
5,000,000.00 
4, 982,421.88 
10,000,000. 00 
97, 991, 600:..00 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9,991,600.00 
5,000,000.00 
4,982,421.88 
5,000,000.00 
4,982,421 88 
10,000,000.00 
9,991, 600.00 
25,000,000.00 
24,927,134 318 
25,000,000.00 
24,927; 134.38 
10,000,000.00 
9), 976; 5022,00 
10,000,000.00 
9), BOF Ze250 
20,000,000.00 
19, 6645, S68n 15 
4,000,000.00 
SL Shp eA) 0) 
6,000,000.00 
57959) 268/250 
5,000,000.00 
4,988,350.00 


SCO 
4 4 8 7 


MARKET VALUE 
MARKET PRICE 
7,920,000.00 
99.00000000000 
7710 05-62'5;. 010 
101.4375000000 
5,003,125.00 
100.0625000000 
57 0103, 125.2010 
100.0625000000 
57 003,125.00 
100.0625000000 
57 003:7,425:..00 
100.0625000000 
4,950,000.00 
99.00000000000 
9,900,000.00 
99.00000000000 
9,900,000.00 
99.00000000000 
4,950,000.00 
99.00000000000 
9,900,000.00 
99.00000000000 
4,950,000.00 
99.00000000000 
9,900,000.00 
99.00000000000 
4,950,000.00 
99.00000000000 
4,950,000.00 
99.00000000000 
9,900,000.00 
99.00000000000 
245-820; 31°2:..90 
99.28125000000 
24,820;.302750 
99.28125000000 
9, 956, 250% 00 
99.56250000000 
9,975,000.00 
99.75000000000 
19,950, ,0.00:. 00 
99.75000000000 
37990; 0002.00 
99.75000000000 
5,985,000.00 
99.75000000000 
4,987,500.00 
99.75000000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


TA, La. 54 
SUNGARD 
254,423.08 
SUNGARD 
136; 0055.43 
SUNGARD 
13'6;,,005%.43 
SUNGARD 
136,005.43 
SUNGARD 

13 6., 005343 
SUNGARD 
115708752 
SUNGARD 
230,163... 04 
SUNGARD 
230,163.04 
SUNGARD 
11508452 
SUNGARD 
23:0;-4:63 . 04 
SUNGARD 
1S 57 08. 52 
SUNGARD 
230,163.04 
SUNGARD 
115708152 
SUNGARD 
157,081. SZ 
SUNGARD 
23:07, .269;:.04 
SUNGARD 
248,804.64 
SUNGARD 
248,804.64 
SUNGARD 
533722 60K BH. 
SUNGARD 
15,2698). 327 
SUNGARD 
37S 0GR aA 
SUNGARD 
CHO. SS 
SUNGARD 

iF, Oil 902 
SUNGARD 
849.18 
SUNGARD 


08/07/00 


PAGE: 2 
09:39:44 


UNREALIZED GAIN 
UNREALIZED LOSS 


=927.900:00 
2937 1 347.35 


61, FL8. 7S 
61, 78.75 
Lop ke-er siktiren iS) 


137,948.36 


=397,4537.15 
=90:,,7.0.0.,00 
SH2ip COO, 2o 
=32,, 421-588 
=91,, 600.00 
-32,421.88 
-91,600.00 
=327, 422:..88 
=32;, 42a 5188 
-91, 600.00 
=107>, 421.88 
=107,. 421.88 


=2.07 302250 
167, 739550 


2887, 631.25 
16,875.00 
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03/31/98 03/31/03 


C 1 T 
MR. 
(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
35525 T NOTE(99.16) 
01/31/97. 0131/02 
35526 T NOTE(99.16) 
O01 /31 799! 01/31/02 
35527 LeNOTE (991.6) 
O1/31797 01/731:/02 
35528 T NOTE (99.16) 
01/31/97 01/31/02 
38096 T NOTE (99.18) 
01/31/00" OLV/3 1/02 
33097 ‘T::NOTE - (99.525) 
01/31/00 01731702 
38098 T NOTE (99.25) 
01/31/00 01/31/02 
38099 T NOTE (99.18) 
02/31/00 2017/31/02 
38100 T NOTE (99.25) 
01/31/00 01/31/02 
38101. T NOTE (99.18) 
01/31/00 01/31/02 
35724 T NOTE (99.16) 
04/30/97 04/30/02 
38374 T NOTE (99.16) 
06/30/00 06/30/02 
38375 T NOTE (99.16) 
06/30/00 06/30/02 
38376 T NOTE (99.16) 
06/30/00 06/30/02 
36196 T NOTE (100.60) 
LO/31797 10/31/02 
36197 T NOTE(100.60) 
10/3197 10/31/02 
36198 T NOTE(100.60) 
LO/31 £97 210/31 702 
36594 "T “NOTE | (99.16) 
03/31/98 03/31/03 
36595 °T NOTE (99.16) 
03/31/98 203/31703 
36596°TSNOTE ~(9'9.516) 
03/31/98 03/31/03 
36597 2TANOTE.< (G99 26) 
03/31/98 03/31/03 
A=3165:98 -TeNOTE:s (9.9 26) 4 
03/31/98 03/31/03 
A 36599 T NOTE (99.16) 
OSA BROS /SiEAOs 
A 36605 T NOTE (99.9) 


Yo/: C-O7U2NoT 
DAN. T Bak 
INVESTMENT INVENTORY WITH MARKET VALUE 


O 


EF S 


DALY 


AN 


FRANCI 
QA soo 4 


INVESTMENTS OUTSTANDING AS OF 07/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


912827266 
9128272G6 
912827266 
9128272G6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
912827280 
9128272Y7 
9128272Y7 
9128272Y7 
9128273L4 
312827314 
9128273L4 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 


9128274B5 


9128274B5 


BANK 
BROK 


FUND 
SAFE 
100 
000 
100* 
000 
100 
000 
100 
000 
dl. 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
1 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
5005 
000 
100 
000 
3052 
000 
3051 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
6.2500 
6.3702 
6.2500 
6.3720 
6.2500 
6.3609 
6.2500 
6.3702 
6.43750 
6.6164 
63.7510 
6.5061 
6.3: 1910 
6.5061 
6.. 3100 
O.. 6221 
6.3750 
6.504059 
6.3750 
6.26L 21 
6.6250 
6.1926 
6.2500 
6.5249 
6.2500 
6.5249 
6.2500 
6.5249 
5% 1000 
5.7064 
5. 7500 
5:31 O82 
5... 7500 
9.2 O82 
5.5000 
5.6148 
5.5000 
5.6160 
5.5000 
5.6148 
5.5000 
5.6043 
59.0010 
5 sOL4'9 
5.5000 
5.6149 
5.5000 
5.6689 


PAR/ SHARES 
BOOK 
10,000,000.00 
DO GAD ZS 61/0 
10,000,000.00 
9, 948,437.50 
10,000,000.00 
O95 3 eon 
10,000,000.00 
9, 949 F218.275 
8,000,000.00 
179643519 00 
8,000,000.00 
7,980,625.00 
8,000,000.00 
71,980,625 .00 
8,000,000.00 
179165 000 0.0 
8,000,000.00 
1, 9BL 1.250 00 
8,000,000.00 
7,965,000.00 
10,000,000.00 
9,946, 600.00 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046. 88 
25,000,000.00 
24,873,046. 88 
15,000,000.00 
15, 02.8)7.125 <00 
15,000,000.00 
15 7026 ;-993%.13 
15,000,000.00 
LS 102:6;/9'5 3.513 
200,000.00 
199,010.00 

8, 650,000.00 
860167732150 
150,000.00 
N49 72917 2250 
1,000,000.00 
995,500.00 
10,000,000.00 
9,950,500.00 
10,000,000.00 
97990; 500100 
10,000,000.00 
J7 9217 SASs IS 


sco 


448 7 


MARKET VALUE 
MARKET PRICE 
9,975,000.00 
99.75000000000 
9,975,000.00 
99.75000000000 
9,975,000.00 
99.75000000000 
9917-3 7:00 0500 
99.75000000000 
17995, 000 2.00 
99.93750000000 
7,995,000.00 
99.93750000000 
be 29D: 01010! 20.0 
99.93750000000 
7,995,000.00 
99.93750000000 
7,995,,000.00 
99.93750000000 
717 995 ,/000::.00 
99.93750000000 
10,037, 500200 
100.3750000000 
24 7949, 312550 
99.78125000000 
24 IAS f3L2250 
99.78125000000 
24 949, 32:00 
99.78125000000 
14, 81 Lo 250 
98.78125000000 
1:4, 8177 7.87 50 
98.78125000000 
14 817,187 250 
98.78125000000 
1957-875 500 
97.93750000000 
BRAT O93 E19 
97.93750000000 
146; 906025 
97.93750000000 
97197, 3152100 

97 .93750000000 
9 F137 15055100 
97 .93750000000 
OF 1237190 700 
97 .93750000000 
SPI; F505 OW 
97 .93750000000 


RUN: 


08/07/00 


PAGE: 3 
09:39:44 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


1, 69837 
SUNGARD 
17/698:.37 
SUNGARD 
1,698 .53')7 
SUNGARD 

1 6918.37 
SUNGARD 
1,389 87 
SUNGARD 
1,385:..387 
SUNGARD 

L PSB 58:7 
SUNGARD 

1 9385.2:8'7 
SUNGARD 
1,385 87 
SUNGARD 

LP S8958)7 
SUNGARD 
LEP FAL S27 
SUNGARD 
13578169 357 
SUNGARD 
1357869 257 
SUNGARD 
£35; 18:69 25'7 
SUNGARD 
217-968 S75 
SUNGARD 
217 A968 1S 
SUNGARD 

2 72-268 tS 
SUNGARD 
BpOIG STZ 
SUNGARD 
15'9 p8iBS:20 
SUNGARD 
2711204 
SUNGARD 
18,483.61 
SUNGARD 
184,836.07 
SUNGARD 
184,836.07 
SUNGARD 
184,836.07 
SUNGARD 


29 71 31.530 
26,562.50 
2158 7'9:100 
29; 781.25 
30,625.00 
14,375.00 
14,7375 200 
30,000.00 
13,750.00 
30,000.00 
90,900.00 
U2 2.0962 
12720562 


A2G-269=:02 


=210), 931700 
=20977'65:363 
=20'9 165268 
=374'39:500 
Sid Leo bShehs fh 2) 
=2 7, 30125 
=16, 125 300 
=1516 71 30-00 
=1'56,, 7/50).'00 


=1:337,093.9 5 


(RPTMKT ) 


A 36606 T NOTE 


A 


A 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


36607 


36608 


31/03 


A 


A 


36609 


36610 


36611 


36620 


36621 


36622 


36623 


36792 


36793 


3:6.9:9:0 


36991 


33942 


37126 


SH BAU) 


37130 


37138 


1h 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


TENOTE 


T NOTE 


T NOTE 


T NOTE 


T NOTE 


(99:9) 
03/31/98 03/31/03 
NOTE (99.9) 
03/31/98 03/31/03 
NOTE (99.8) 


89 


NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.13) 
03/31/98 03/31/03 
NOTE (99.13) 
03/31/98 03/31/03 
NOTE (99.13) 
03/31/98 03/31/03 
NOTE (99.13) 
03/31/98 03/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
(99.23) 
06/01/98 05/31/03 
(99.23) 
06/01/98 05/31/03 
(88.20) 
09/27/94 08/15/03 
(99.22) 
11/16/98 11/15/03 
(98.25) 
11/16/98 11/15/03 
(98.25) 
11/16/98 11/15/03 
(99.8) 
11/16/98 11/15/03 
(99.8) 
11/16/98 11/15/03 
(99.8) 
11/16/98 11/15/03 
(98.26) ¢ 
11/16/98 11/15/03 
(98.26) 
11/16/98 11/15/03 
(98.30) 
11/16/98 11/15/03 


000 


. 


Y /*G 0-0 N 
DANIEL 


a 


O 


B SAN 


DA ds ¥ 
INVESTMENT INVENTORY WITH MARKET VALUE 


4) 5. S57." 


INVESTMENTS OUTSTANDING AS OF 07/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP BANK FUND 
BROK SAFE 

9128274B5 19 100 
89 000 

9128274B5 19 100 
87 000 

9128274B5 19 100 
5.6762 6,946, 953.13 
9128274B5 19 100 
87 000 

9128274B5 19 100 
74 000 

9128274B5 19 100 
40 000 

9128274B5 19 100 
89 000 

9128274B5 19 100 
74 000 

9128274B5 19 100 
40 000 

9128274B5 19 100 
87 000 

9128274H2 19 100 
74 000 

9128274H2 19 100 
89 000 

19 100 

40 000 

19 100 

40 000 

40 2535 

<2 40 000 
9128274U3 19 9530 
50 000 

9128274U3. 19 100 
74 000 

9128274U3 19 100 
89 000 

9128274U3 19 100 
89 000 

9128274U3 19 100 
40 000 

9128274U3 19 100 
74 000 

9128274U3 19 100 
40 000 

9128274U3 19 100 
87 000 

9128274U3 19 100 
40 000 


CPN RATE 


YTM TR 


5.5000 
5.56707 


* 5.5000 


5.6707 
5.5000 


PAR/ SHARES 
BOOK 


FRANCISCO 


448 7 


MARKET VALUE 
MARKET PRICE 





9, 926,562.50 
10,000, 000.00 
9,926, 516720510 
7,000,000.00 


97.93750000000 


5. 5000 
BiG OZ 
5.5000 
96762 
5.5000 
5n67'62 
5.5000 
5. O89 
5}. 50010 
3.6397 
5.5000 
9:63'97 
5.5000 
5.6397 
5.5000 
5.5634 
5.5000 
5.5634 
5.5000 
5391634 
5.5000 
5: 56314 
a 100 
7.5200 
4.2500 
4.3250 
4.2500 
4.0217 
432500 
4.9217 
4.2500 
4.4206 
4.2500 
4.4189 
4.2500 
4.4189 
4.2500 
4.5252 
4.2500 
4.5234 
4.2500 
4.4943 


7,000,000.00 
6, 946,953.13 
7,000,000.00 
6;946,953.13 
7,000,000.00 
67946).953i.13 
10,000,000.00 
9,939,843: 715 
10,000,000.00 
9, 9395 84325 
10,000,000.00 
97°939,8'4:3°... 75 
10,000,000.00 
9,939, 843.75 
25,000,000.00 
24,931,640. 63 
25,000,000.00 
24,931, 640.63 
5,000,000.00 
4,986,328.13 
5,000,000.00 
4,986,328.12 
5,000.00 
4,439.25 
10,000,000.00 
9,966, 600.00 
10,000,000.00 
9, 879, 687.50 
10,000,000.00 
9,8 195 68150 
10,000,000.00 
9,924; 218.75 
10,000,000.00 
9,925, 000.00 
10,000,000.00 
9,925,000.00 
10,000,000.00 
98787 125.00 
10,000,000.00 
9), 87/8, 906. 25 
40,000,000.00 
39), 31665 Si 5).00 


RUN: 


08/07/00 


PAGE: 4 
09:39:44 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


97.93750000000 SUNGARD 
9,793, 750..:00 184,836.07 
97.93750000000 SUNGARD 
6,899, 625.00 129), 3385.25 
SUNGARD —9il, 3283 
6;8559,,,625..00 129, 385.25 
97.93750000000 SUNGARD 
6,855, 625.00 129:),385.25 
97.93750000000 SUNGARD 
6,855, 625.00 U2 OF 389120 
97.93750000000 SUNGARD 
9, 193; 190.00 184,836.07 
97.93750000000 SUNGARD 
9: 793, 750.00 184,836.07 
97.93750000000 SUNGARD 
9, 7:93, 7505.00 184,836.07 
97.93750000000 SUNGARD 
9), 193;,790;. 00 184,836.07 
97.93750000000 SUNGARD 
24,468,750.00 2327923 90 
97.87500000000 SUNGARD 
24,468,750.00 232,923.90 
97.87500000000 SUNGARD 
4,893,750.00 46,584.70 
97.87500000000 SUNGARD 
4.893% 19000 46,584.70 
97.87500000000 SUNGARD 
4,923.44 P3269 
98.46875000000 SUNGARD 
9,400,000.00 90; OBE: 52 
94.00000000000 SUNGARD 
9,400,000.00 907.081. 52 
94.00000000000 SUNGARD 
9,400,000.00 90;, 08M 32 
94.00000000000 SUNGARD 
9,400,000.00 907 UR2.52 
94.00000000000 SUNGARD 
9,400,000.00 905, 081.152 
94.00000000000 SUNGARD 
9,400,000.00 90% 081.52 
94.00000000000 SUNGARD 
9,400,000.00 90; 084.52 
94.00000000000 SUNGARD 
9,400,000.00 907,084 ea2 
94.00000000000 SUNGARD 
37, 600,000.00 360,326.09 
94.00000000000 SUNGARD 


UNREALIZED LOSS 


=13'2 2812: 50 


=1'3:2 7 Ol'2)250 


= 945, 321811838 
= 914, 328i 3 
=9d4, SZ/Ge 3 
=1'4'6, O93%275 
=14'6 093 ao 
=146 093575 
=146, 093395 
=462;,, 890's63 
-462,890.63 
=927, D1 GaA3 
=927 SUGr a2 
A929 
-566, 600.00 
=479 7687-50 
=47'9),, 682.30 
S924 2 CRS 
=525;,, 0007.00 
=92 9), 000R00 
=4 7/0), oO 
=47/8), 906-25 


—i, 966, 875.00 
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CLL 
MR. 

(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
37950 T NOTE (94.10) 

11/15/99 11/15/03 
37378 T NOTE (99.22) 

02/16/99 02/15/04 
37379 T NOTE (99.12) 

02/16/99 02/15/04 
37383 T NOTE (98.25) 

02/25/99 02/15/04 
37546 T NOTE (99.4) 

05/17/99 05/15/04 
37547 T NOTE (99.4) 

05/17/99 05/15/04 
37949 T NOTE. (99.17) 

11/15/99 05/15/04 
38273 T NOTES \(99'.22) 

05/10/00 05/15/04 
38274 T NOTE (99:22) 

05/10/00 05/15/04 
38275-T NOTH! (99.22) 

05/10/00 05/15/04 
38276 T NOTE (99.22) 

05/10/00 05/15/04 
SUBTOTAL (Investment Type) 


38382 FEDERAL NATL MTG ASSN DISC N 


06/30/00 09/28/00 


38384 FEDERAL NATL MTG ASSN DISC N 


06/30/00 12/21/00 


Y/COUNTY 


DANIEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


O 


F SA 


DALY 


N 


FRAN € £ SC 0 


415-55 4 


INVESTMENTS OUTSTANDING AS OF 07/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


912827403 


9128275A6 


9128275A6 


9128275A6 


9128275F5 


9128275F5 


9128275F5 


91282 75¥5 


91 28275F5 


9128275F5 


QU2Z8275E5 


12 TREASURY NOTES 


313588H65 


313588029 


SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO 


38377 


38391 


38379 


38380 


38381 


38385 


FEDL HOME LOAN BK CONS 
06/30/00 09/14/00 
FEDL HOME LOAN BK CONS 
06/30/00 09/15/00 
FEDL HOME LOAN BK CONS 
06/30/00 09/19/00 
FEDL HOME LOAN BK CONS 
06/30/00 09/22/00 
FEDL HOME LOAN BK CONS 
06/30/00 09/27/00 
FEDL HOME LOAN BK CONS 
06/30/00 12/22/00 


DISC 


DISC 


DISC 


DISC 


DISC 


DISC 


313384887 


313384F95 


313384652 


313384686 


313384H51 


313384031 


40. 


BANK 
BROK 
19 
40 
19 
74 
19 
74 
19 
89 
19 
74 
19 
87 
19 
45 
1:9 
45 
19 
87 
il 
89 
dg 
40 


FUND 
SAFE 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


* 4.7500 


4.8246 
4.7500 
4.8925 
4.7500 
5.0333 
542900 
5.4560 
5.2500 
5.4579 
5.2900 
5.8824 
5. 2900 
6.7885 
5.2500 
6.7931 
2. 2000 
6.7885 
5.22900 
6.7885 


5: 8225 


6.4800 
6.5867 
6.4900 
6.7002 


6.4822 


6.4700 
6.9596 
6.4600 
6.5505 
6.4700 
6.5656 
6.4700 
6.5692 
6.4700 
6.9752 
6.4700 
6.6801 


PAR/ SHARES 
BOOK 
25,000,000.00 
23,974, 218.75 
15,000,000.00 
14950-18129 
15,000,000.00 
14,906,250.00 
10,000,000.00 
9,876,562.50 
10,000,000.00 
97910; 9372.50 
10,000,000.00 
97,9107 156.25 
20,000,000.00 
19, 306; 250.00 
10,000,000.00 
9,467,187.50 
10,000,000.00 
9,465, 625.00 
10,000,000.00 
9,467, 187.50 
20,000,000.00 
1.87934 3'75%..00 
1115005000.00 
1104683716.49 


17,000,000.00 
16,724, 600.00 
5,000,000.00 
4, 8437158233 
22,000,000.00 
21,967,758..33 


1,000,000.00 
986, 3414 14 
13,000,000.00 
12,820, 376.22 
3,000,000.00 
27.9567, 321 s00 
33,000,000.00 
32,008, 810.00 
22,000,000.00 
21,648,103.89 
7,000,000.00 
6,779,840.28 


4487 


MARKET VALUE 
MARKET PRICE 
23,500,000.00 
94.00000000000 
14,287,500.00 
95.25000000000 
14,287,500.00 
95.25000000000 
9,.525,,000..00 
95.25000000000 
9,668,750.00 
96.68750000000 
9-668; 750.00 
96.68750000000 
19',33:77500'..00 
96.68750000000 
9,668, 750.00 
96.68750000000 
9, 668,750.00 
96.68750000000 
9, 668,750.00 
96.68750000000 
19:33:77,500'.00 
96.68750000000 
1094580860. 94 
98.16824700000 


167.8247 £63433 
98.96566666667 

4,872,988.89 
97 -ASSTTTTTATTS 
21 OO ple s2Z 
98.62341900000 


9925153533 

997% 21533333333 
127,895, 675.00 
99.19750000000 
27 9937 7897.00 
99.12616666667 
327, 6937930. 00 
99.07266666667 
21, 776,370.00 
98.98350000000 
6,820), 932n22 
97.44188888889 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


SUNGARD 
328,846.15 
SUNGARD 
328,846.15 
SUNGARD 
P19, 230.77 
SUNGARD 
Llp oas i7 
SUNGARD 
ble aay a 
SUNGARD 
222,554.35 
SUNGARD 
121, Seek 
SUNGARD 
Tit, 297.0 
SUNGARD 
1015297227 
SUNGARD 
222,554.35 
SUNGARD 


97,920.00 
SUNGARD 
28,844.45 
SUNGARD 


Si Woe 
SUNGARD 
74,648.89 
SUNGARD 

LI P2033 3 
SUNGARD 
189,786.67 
SUNGARD 
126,524.44 
SUNGARD 
40,257.78 
SUNGARD 


08/07/00 


PAGE: 5 
09:39:44 


UNREALIZED GAIN 
UNREALIZED LOSS 


=14), 208219 
=663,281...25 
= 6:87 50m 00 
=3'51 5162.50 
=242,,. 1877.90 
=241, 4016.25 


-—168, 750.00 
201,562:.50 


203,125.00 
2017 562% 50 


403,, 125.100 


3,294,478.50 
-13, 397; 334305 


986.11 


(lied 
650.00 
204.17 

27, 383.38 
aes (OT 


834.16 
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(RPTMKT ) 


INVEST 


NUMBER 


DESCRIPTION 


Saek 


M 


PURCHASE MATURITY DATE 


38386 FEDL HOME LOAN BK CONS DISC 


SUBTOTAL 


06/30/00 12/27/00 


(Investment Type) 


38392 FEDL HOME LLN MTG CORP DISC 
07/05/00 08/29/00 

38398 FEDL HOME LLN MTG CORP DISC 
07/06/00 08/29/00 

38399 FEDL HOME LLN MTG CORP DISC 
07/06/00 08/29/00 

38383 FEDL HOME LLN MTG CORP DISC 
06/30/00 09/28/00 

SUBTOTAL (Investment Type) 


38366 BNY B/A 


06/22/00 09/05/00 


38367 BNY B/A 

06/22/00 09/11/00 
A 38337 BK NY B/A 

06/02/00 10/24/00 
A 38372 BNY B/A 

06/29/00 10/25/00 

SUBTOTAL (Investment Type) 

A 38332 MERRILL LYNCH 

05/30/00 08/02/00 
A 38393 NY TIMES CP 

07/05/00 08/02/00 
A 38400 SALOMON BROS. CP 

07/06/00 08/02/00 
A 38401 SALOMON BROS. CP 

07/06/00 08/02/00 
A 38333 MERRILL LYNCH 

05/30/00 08/08/00 
A 38394 SOLOMON SMITH CP 

07/05/00 08/03/00 
A 38334 MERRILL LYNCH 


05/30/00 08/04/00 


R 


43 FEDERAL 


DANIEL 
INVESTMENT 


TY 7 CO:U NT Y O 


Fr SA 


DALY 


N 


FRANCI 
ye Uo Rane eae | 


INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


313384U80 


HOME LOA 


313396D83 


313396D83 


313396D83 


313396H63 


44 FMC DISCOUNT NOT 


51 BANKERS ACCEPTAN 


59018JH23 


65011JH27 


7954W0H24 


7954W0H24 


59018JH31 


7954W0H32 


59018JH49 


BANK FUND 
BROK SAFE 
19 901 
89 000 
3.24% (M) 
LOS 916 
40 000 
£9 859 
40 000 
19 901 
40 000 
19 100 
40 000 
2.01% (M) 
19 9902 
70 000 
EOE 99102 
70 O00 
£9) 6613 
70 000 
19 100 
70 000 
- 53% (M) 
9; 927 
45 000 
EO ot 100 
40 000 
KO 919 
89 000 
U9? 92/4 
89 000 
ON OH49 
45 000 
ORT O27) 
89 000 
IES exch} 7) 
45 000 


CPN RATE 


YTM TR 


6.4722 
6.4100 
6.4722 
6.4800 
6.5867 


6.5656 
6.6700 
6.8528 
6.5200 
6.6624 


6.6300 
6.7091 
6.5500 
6.58315 
6.5300 
6:35:62 
6.5300 
6.5621 
6.6300 
624/203 
6.5300 
6.5645 
6.6300 
6.7116 


PAR/ SHARES 
BOOK 
10,000,000.00 
9,676,500.00 
89,000,000.00 
87,369;,.298:.89 


10,000,000.00 
9,902,069.44 
20,000,000.00 
1£9,,.8:0°7, 700-010 
10,000,000.00 
9,903, 850.00 
15,000,000.00 
14,757,000.00 
55,000,000.00 
54,370,619.44 


1,500,000.00 
L479), P8LEZ5 
2,000,000.00 
1,970,885.00 
6,000,000.00 
3D, 83'9),.92'0"..010 
5,000,000.00 
4,893,144.44 
14,500,000.00 
14,1837 3i0'..69 


10,000,000.00 
9,882, 133'.33 
1,856,000.00 
1, 846; 54/4). 71. 
30,000,000.00 
2:9), 8013), O'S! 00 
20,000,000.00 
19,902,050.00 
5,000,000.00 
4,940,145.83 
50,000,000.00 
49), SG, D8IG. LL 
5,000,000.00 
WA IS) 7 225 OO) 


is 
oO 


co 
4487 


MARKET VALUE 
MARKET PRICE 
9,735,244.44 
97.35244444444 
87788 6;,,139'.9'9 
98.75071900000 


9,950,066.67 
99.50066666667 
19,900; 193:533 
99.50066666667 

9,950,066.67 
99.50066666667 
14,844,850.00 
98. 96566666667 
54,645,116.67 
99. 35475800000 


17-4907, 55:0) ..0.0 
99.37000000000 
1, 98'5:,2:40).00 
99.26200000000 
5, 909,420.00 
98. 49033333333 
4,923,618.06 
98... 47 23:62 11 Ea 
14,308,828.06 
98.68157300000 


O99 Bias Nor 
99.98191666667 

1, 855,664:..37 
99.98191666667 
29) 9945, 5i7.9:200 
99.98191666667 
EO OIG; 23 0539 
99.98191666667 

A 19:98), A 9ANS Gi 
IOEI 63883383333 
49), 981, 9AK6'..67 
99'.-9163833833383 

WEA gO) 
99.94575000000 


RUN: 


08/07/00 


PAGE: 6 


09:39:44 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


Bi, Sai 
SUNGARD 


48,075.00 
SUNGARD 
92,588.89 
SUNGARD 
46,294.44 
SUNGARD 
86,400.00 
SUNGARD 


LOS RB Ss.3:3 
SUNGARD 
VA SPR KS 
SUNGARD 
66,700.00 
SUNGARD 
2:9, 883.33 
SUNGARD 


116,025.00 
SUNGARD 

9 LENO 
SUNGARD 
141,483<33 
SUNGARD 
94-322 :522 
SUNGARD 

58 0125-90 
SUNGARD 
244,875.00 
SUNGARD 
Diy O12 530 
SUNGARD 


UNREALIZED LOSS 


79.17 


1,450.00 
=3i11.. 10 


-14.58 


=22718 
2,800.00 


590').29 


= IP316 
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INVEST 
NUMBER 


) 


DESCRIPTION 


Celaal 
MR. 


Ye C7O7 UN: TY O 
DANIEL 


F SA 


Dw AW. 


FRAN C. I S.€ 0 


eis = 5:54 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


PURCHASE MATURITY DATE 


MERRILL LYNCH 
05/30/00 08/07/00 
SALOMON SB C/P 
06/05/00 08/07/00 
UNIV OF CALIF 
05/26/00 08/10/00 
SALOMON BROS CP 
07/06/00 08/10/00 
SALOMON BROS CP 
07/06/00 08/10/00 
SALOMON BROS CP 
07/06/00 08/10/00 
ALBERTSON C/P 
07/28/00 08/14/00 
SALOMON C/P 
07/18/00 08/17/00 
BK AMER C/P 
06/27/00 08/23/00 
UNIV OF CALIF. C/P 
07/27/00 08/23/00 
MERRILL LYNCH C/P 
07/28/00 08/24/00 
SALOMON BROTHER 
05/26/00 08/29/00 
MERRILL LYNCH C/P 
07/27/00 08/29/00 
MERRILL LYNCH CP 
07/28/00 08/30/00 
UNIV OF CALIF C/P 
07/27/00 09/05/00 
NEW YORK TIMES CP 
07/28/00 09/07/00 
MERRILL LYNCH C/P 
07/14/00 09/11/00 
BK AMER 
05/26/00 09/12/00 
MERRILL LYNCH C/P 
06/29/00 09/12/00 
SALOMON BROS C/P 
07/06/00 09/13/00 
CLOROX CP 
07/28/00 09/18/00 
é 


SUBTOTAL (Investment “Type) 


A 38284 


ee ee 





BK AMER C.D. 
05/19/00 08/01/00 


59018JH72 
7954W0H73 
91411SHA1 
7954WOHA6 
7954WOHA6 
7954WOHA6 
01310JHE4 
7954WOHH1 
O660POHP1 
91411SHP8 
59018JHOO 
7954WOHVO 
59018JHV9 
5901 8JHW7 
91411SJ50 
650115574 
59018JJB1 
0660P0JC8 
59018JJC9 


7954WOJD8 


18905JJJ6 


BANK FUND 
BROK SAFE 
19» 909 
45 000 
1.9). (200 
89 000 
19 906 
40 000 
19 100 
89 000 
19 7622 
89 000 
19-923 
89 000 
19 100 
40 000 
19. L100 
89 000 
19 100 
40 000 
19° 200 
40 000 
19 100 
45 000 
19 909 
89 000 
19 100 
45 000 
19 100 
45 000 
19 100 
40 000 
19. FOO 
40 000 
19>» 010 
45 000 
19 906 
40 000 
Ging (925 
45 000 
19° 1010 
89 000 
19, 21700 
40 000 


81 COMMERCIAL PAPER 19.59% (M) 


O6050ELZ6 





ha, —— ———————— 


WMO AL 
40 000 


CPN RATE 
YTM TR 
6.6300 
6. 753 


* 6.25500 


6.6259 
6.5600 
6.6921 
6.5300 
6.5904 
6.5300 
6.5434 
6.5300 
6.5628 
6.4900 
6.5099 
6.5100 
6.5455 
6.6400 
627093 
6.4800 
6: 5216 
6.4800 
6.5116 
6.6200 
6.730 
6.4800 
6.9187 
6.4800 
6.5187 
6.4800 
6.9270 
6.5000 
6.5485 
6.5000 
6.5700 
6.6800 
6.8179 
6.5500 
6.6406 
6.5300 
6.6128 
6.4800 
6.5412 


6.5261 


PAR/ SHARES 
BOOK 
5,000,000.00 
4,936,462.50 
50,000,000.00 
49,426,875.00 
3,384,000.00 
3,33; 135.36 
26,000,000.00 
25,834,469.44 
14,000,000.00 
13, 917, 500.00 
10,000, 000.00 
9,936, 600.00 
1,000,000.00 
9:96, 93:5..28 
50,000,000.00 
49,728,750.00 
15,000,000.00 
14,845,066.67 
5,000,000.00 
4,975, 700.00 
50,000,000.00 
49,757,000.00 
5,000,000.00 
4,912, 652.78 
50,000,000.00 
49,703,000.00 
40,000,000.00 
39,762,400.00 
3,500,000.00 
3,474,800.00 
1,000,000.00 
992,597.22 
25,000,000.00 
24,733, 680.56 
7,000,000.00 
6,858,420. 70 
25,000,000.00 
24,658,,.854..17 
25,000,000.00 
24,687,104.17 
1,000,000.00 
990,640.00 
533,740,000.00 
529,560, 804.24 


5,000,000.00 
5,000,000.00 


4 48 7 


MARKET VALUE 
MARKET PRICE 
4,994,575.00 
99.89150000000 
49,945, 750.00 
99.89150000000 
33:18, 492.54 
99.83725000000 
297 991 685:..00 
99.83725000000 
1337 200 
99.83725000000 
9:98:33, k25'.00 
99.83725000000 
997 649.17 
99.76491666667 
49), 85947333 «33 
99.71066666667 
14,940,325 .00 
99.60216666667 
4,980,108. 33 
99.60216666667 
49,792,041.67 
99.58408333333 
4,974 7-683..33 
99.49366666667 
49, 746,-833'.33 
99.49366666667 
397,190,,.233:..33 
99. 47558333333 
37 471, BAT. 92 
99.36:708333333 
993,309.07 
99.33091666667 
24, 8147,645.83 
99:°25858333333 
6,946,835.00 
99.24050000000 
24, 820);,125./00 
99.24050000000 
24,805,604.17 
99.22241666667 
991,320.00 
99.13200000000 
251, 9167 Say 233 
99.66960500000 


5,000,018.06 
100.0003612710 


RUN: 


08/07/00 


PAGE: a 


09:39:44 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


58:, 012.50 
SUNGARD 
518; 541. oF 
SUNGARD 
41,314.88 
SUNGARD 
122,965). 56 
SUNGARD 
65,742.86 
SUNGARD 
47,097.14 
SUNGARD 
T2i..228 
SUNGARD 
12:67,583).33 
SUNGARD 
94,066.66 
SUNGARD 
4,500.00 
SUNGARD 
36,000.00 
SUNGARD 
61, 602.78 
SUNGARD 
45,000.00 
SUNGARD 
28,800.00 
SUNGARD 
3,150.00 
SUNGARD 
W22..22 
SUNGARD 
81,250.00 
SUNGARD 
87, 025.56 
SUNGARD 
1505120427 
SUNGARD 
LA, 902.78 
SUNGARD 
720.00 
SUNGARD 


69,580.56 
SUNGARD 


UNREALIZED LOSS 


100.00 
33333, 
42.30 
2510'..00 
=27.86 
27.86 

Sd 22 

. 00 

dy SMG. 
= 9ils-6u 
=9 58533: 
427.717 
=1), £OG.26i) 
-966.67 
-102.08 
=VO.27, 


+284. 13 
1p, 388533 


1,166.66 


SOF 22 


Del Zieee 
=3, 655-50 
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INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 
38317. 
38318 
38319 
38320 
38324 
38120 
38348 
38349 
38350 
38351 
38352 
38047 
38048 
38049 
38050 
38051 
38052 
38290 
38291 
38292 
38293 
38294 
38295 


A 38296 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


AMER C.D. 
05/24/00 08/01/00 
AMER C.D. 
05/24/00 08/02/00 
AMER C.D. 
05/24/00 08/02/00 
AMER C.D. 
05/24/00 08/02/00 
AMER C.D. 


05/24/00 08/02/00 
AMER CD 

02/17/00 08/09/00 
AMER CD 

06/08/00 08/14/00 
AMER CD 

06/08/00 08/14/00 
AMER CD 

06/08/00 08/14/00 
AMER CD 

06/08/00 08/14/00 
AMER CD 

06/08/00 08/14/00 
AMER CD 

01/07/00 08/15/00 
AMER CD 

01/07/00 08/15/00 
AMER CD 

01/07/00 08/15/00 
AMER CD 

01/07/00 08/15/00 
AMER CD 

01/11/00 08/15/00 
AMER CD 

01/11/00 08/15/00 
AMER C.D. 


05/19/00 08/15/00 
AMER C.D. 
05/19/00 08/15/00 
AMER C.D. 
05/19/00 08/15/00 
AMER C.D. 
05/19/00 08/15/00 
AMER C.D. ¢ 
05/19/00 08/15/00 
AMER C.D. 
05/19/00 08/15/00 
AMER C.D. 
05/19/00 08/15/00 


M 


a; 


R 


IT 


Yo /e O2UN 
DANIE 


~ 
L 


¥ 


O 


EF SA 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


N F 


RANCI 
A, $99. 5e.5° 4 


INVESTMENTS OUTSTANDING AS OF 07/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

O6050EMJ1 19 
40 

06050EMK8 19 
40 

06050EMK8 19 
40 

06050EMK8 19 
40 

06050EMK8 19 
40 

O6050EHP3 19 
40 

06050EMX0O 19 
40 

06050EMX0 19 
40 

06050EMX0 19 
40 

06050EMX0 19 
40 

06050EMX0 19 
40 

O6050EFQ3 19 
40 

O6050EFO3 19 
40 

O6050EFQ3 19 
40 

O6050EFQ3 Kg 
Ne 40 
O6050EFS9 19 
; 40 
O6050EFS9 ie 
40 

O6050ELY9 9 
40 

O6050ELY9 19 
40 

O6050ELY9 19 
40 

O6050ELY9 ee) 
40 

O6050ELY9 19 
40 

O6050ELY9 19 
40 

O6050ELY9 19 
40 


FUND 
SAFE 
858 
000 
9530 
000 
923 
000 
860 
000 
100 
000 
1 
000 
857 
000 
901 
000 
1901 
000 
858 
000 
il 
000 
100 
000 
467 
000 
471 
000 
473 
000 
910 
000 
100 
000 
920 
000 
907 
000 
900 
000 
906 
000 
9701 
000 
1901 
000 
892 
000 


CPN RATE 
YTM TR 
6.7500 
6.7500 


* 6.7500 


6.7500 
6.7500 
6.7500 
6.7500 
6.7500 
6.7500 
6.7500 
6.2000 
6.2000 
6.6000 
6.6000 
6.6000 
6.6000 
6.6000 
6.6000 
6.6000 
6.6000 
6.6000 
6.6000 
6.1100 
6.1100 
6.1100 
6.1100 
6..1100 
6.1100 
6.1100 
6.1100 
6.1200 
6.1200 
6.1200 
6.1200 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 
6.7700 


PAR/ SHARES 
BOOK 
50,000,000.00 
50,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
6,000,000.00 
6,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
20,000,000.00 
600,000.00 
600,000.00 
10,400,000.00 
10,400,000.00 
3,000,000.00 
3,000,000.00 
19,000,000.00 
19,000,000.00 
7,000,000.00 
7,000,000.00 
4,692,000.00 
4,692,000.00 
93,000.00 
93,000.00 
175,000.00 
175,000.00 
40,000.00 
40,000.00 
8,000,000.00 
8,000,000.00 
12,000,000.00 
12,000,000.00 
7,000,000.00 
7,000,000.00 
6,000,000.00 
6,000,000.00 
18,000,000.00 
18,000,000.00 
3,000,000.00 
3,000,000.00 
7,000,000.00 
7,000,000.00 
4,000,000.00 
4,000,000.00 
5,000,000.00 
5,000,000.00 


Ss € 0 
4 48 7 


MARKET VALUE 
MARKET PRICE 
50,000,161.76 
100.0003235175 
15,000, 097.04 
100.0006469174 
1570.00, 097.104 
100.0006469174 
6,000,038.82 
100.0006469174 
10,000,064.69 
100.0006469174 
19, 99, S23ied4 
99.98661868274 
39:9, 9:96-.'82 
99.99947074166 
10,399, 9:44.96 
99.99947074166 
27,999, 984.12 
99.99947074166 
18,999,899.44 
99.99947074166 
6; 99'9,,,962:..95 
99.99947074166 
4,,5690,-695-.°65 
99.97220061106 
92, 974.19 
99.97220061106 
174, 951.39 
99.97220061106 
39,988.88 
99.97220061106 
1,997,822. 835 
99.97278564750 
11,99'6,,734...28 
99 ..972785647:50 
1,000, 378.34 
100.0054052995 
6,000, 324.32 
100.0054052995 
18), 000, 972.95 
100.0054052995 
3,000,162.16 
100.0054052995 
In, OOO; 378.37 
100.0054052995 
4,000,216.21 
100.0054052995 
5,000,270.26 
100.0054052995 


RUN: 


08/07/00 


PAGE: 8 


09:39:44 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


SUNGARD 
194,062.50 
SUNGARD 
194,062.50 
SUNGARD 
77,625.00 
SUNGARD 
1297, 3:75:00 
SUNGARD 
ST ATT VS 
SUNGARD 
5,940.00 
SUNGARD 
102,960.00 
SUNGARD 
29,700.00 
SUNGARD 
188,100.00 
SUNGARD 
69,300.00 
SUNGARD 
164,841.69 
SUNGARD 

37 267.32 
SUNGARD 
6,148.19 
SUNGARD 

tr 409:-310 
SUNGARD 
276,080.00 
SUNGARD 
414,120.00 
SUNGARD 
997, 412% 18 
SUNGARD 
83,496.67 
SUNGARD 
250,490.00 
SUNGARD 
41,748.33 
SUNGARD 
97,412.78 
SUNGARD 
55,664.44 
SUNGARD 
69,580.56 
SUNGARD 


UNREALIZED LOSS 


161.76 
97.04 
97.04 
38.82 


64.69 


-2, 67626 
=3 118 
-55.04 

=i 5.818 
=100.56 
=37'.05 
=1;, 304535 
=29;. 89 
-48.65 

= eel de2. 

= 2 iy ple slvealto 


=Si22 Connte 
S782 3H 


324532 
OFA2 iOS 
12). 16 
38S 
ZUG .2 4) 


270.26 
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(RPTMKT ) 
INVEST DE 
NUMBER 
38341 BK 
38342 BK 
38343 BK 
38121 BK 
38344 BK 
38345 BK 
38417 BK 
38418 BK 
38419 BK 
38420 BK 
38421 BK 
38435 BK 
38405 BK 
38406 BK 
38407 BK 
38408 BK 
38409 BK 
38410 BK 
38411 BK 
38412 BK 
38413 BK 
38414 BK 
38395 BK 
38422 BK 


CG i. 


MR 


Y /C-O.U-N-T 
DA NOT EBVL 
INVESTMENT INVENTORY WITH MARKET VALUE 


¥ 


O 
DAL 


E SA 
Y 


N 


415-5 5 4 


INVESTMENTS OUTSTANDING AS OF 07/31/00 
MAJOR SORT KEY IS ICC# 





SCRIPTION CUSIP 
PURCHASE MATURITY DATE 

AMER C.D. 06050EMT9 

06/06/00 08/15/00 

AMER C.D. 06050EMT9 

06/06/00 08/15/00 

AMER C.D. 06050EMT9 

06/06/00 08/15/00 

AMER CD 06050EHQ1 

02/18/00 08/23/00 

AMER C.D. 06050EMU6 

06/06/00 08/29/00 

AMER C.D. 06050EMU6 

06/06/00 08/29/00 

AMER C.D. 06050EPD1 

07/10/00 09/01/00 

AMER C.D. 06050EPD1 

07/10/00 09/01/00 

AMER C.D. 06050EPD1 

07/10/00 09/01/00 

AMER C.D. 06050EPE9 

07/10/00 09/05/00 

AMER C.D. 06050EPE9 

07/10/00 09/05/00 

AMER C.D. 06050EPX7 

07/18/00 09/05/00 

AMER CD O06050ENY7 

07/06/00 09/26/00 

AMER CD 06050ENY7 

07/06/00 09/26/00 

AMER CD 06050ENY7 

07/06/00 09/26/00 a 

AMER CD O6050ENY7 

07/06/00 09/26/00 ; 

AMER CD 06050ENY7 

07/06/00 09/26/00 

AMER CD 060S50ENY7 

07/06/00 09/26/00 

AMER CD 06050ENY7 

07/06/00 09/26/00 

AMER CD 06050ENY7 

07/06/00 09/26/00 

AMER CD 06050ENY7 

07/06/00 09/26/00 

AMER CD oe 06050ENY7 

07/06/00 09/26/00 

AMER CD 06050ENQ4 

07/05/00 10/02/00 

AMER C.D. 06050EPF6 

07/10/00 10/03/00 


BANK 
BROK 
ES 
40 
19 
40 
19 
40 
19 
40 
ite, 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
1:9 
40 
19 
40 
Ig 
40 
ko 
40 
ale) 
40 
19 
40 
19 
40 
19 
40 
19 
40 
19 
40 
NGS) 
40 
59 
40 
159 
40 
159 
40 


FUND CPN RATE 
SAFE YTM TR 
9530 6.6000 
000 6.6000 
9901 * 6.6000 
000 6.6000 
876 6.6000 
000 6.6000 
910 6.2000 
000 6.2000 
1 6.6000 
000 6.6000 
879 6.6000 
000 6.6000 
902 6.5600 
000 6.5600 
924 6.5600 
000 6.5600 
908 6.5600 
000 6.5600 
910 6.5600 
000 6.5600 
SE 6.5600 
000 6.5600 
100 6.5500 
000 6.5500 
888 6.5800 
000 6.5800 
803 6.5800 
000 6.5800 
OUD: 6! 58 00 
000 6.5800 
877 6.5800 
000 6.5800 
903 6.5800 
000 6.5800 
880 6.5800 
000 6.5800 
907 6.5800 
000 6.5800 
887 6.5800 
000 6.5800 
924 6.5800 
000 6.5800 
100 6.5800 
000 6.5800 
100 6.7000 
000 6.7000 
803 6.6300 
000 6.6300 


PAR/SHARES 
BOOK 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
10,000,000.00 
30,000,000.00 
30,000,000.00 
2,400,000.00 
2,400,000.00 
6,000,000.00 
6,000,000.00 
2,000,000.00 
2,000,000.00 
14,000,000.00 
14,000,000.00 
9,000,000.00 
9,000,000.00 
20,000,000.00 
20,000,000.00 
18,000,000.00 
18,000,000.00 
50,000,000.00 
50,000,000.00 
4,000,000.00 
4,000,000.00 
5,000,000.00 
5,000,000.00 
6,000,000.00 
6, 000,000.00 
4,000,000.00 
4,000,000.00 
6,000,000.00 
6,000,000.00 
2,000,000.00 
2,000,000.00 
3,000,000.00 
3,000,000.00 
4,000,000.00 
4,000,000.00 
6,000,000.00 
6,000,000.00 
10,000,000.00 
10,000,000.00 
41,000,000.00 
41,000,000.00 
8,000,000.00 
8,000,000.00 


FRANCISCO 


448 7 


MARKET VALUE 
MARKET PRICE 
9, 999,933.32 
99: 99933324330 
24,999; 833.34 
99.99933324330 
9,999, 933.32 
99. 99933324330 
29,989), 188394 
99.96596181381 
24 399; QO9i.; 14 
99.99871420334 
Dy 999,922.85 
99.99871420334 
17999; 937.89 
99.99689447405 
1379997 569.23 
99.99689447405 
8,999, 720.50 
99.99689447405 
19,999, 301. 76 
99.99650881707 
17), 999),.311 59 
99.99650881707 
49,998,234 .60 
99.99646920979 
3,999; 874550 
99.99686260550 
4,999, 843.13 
99.99686260550 
57999, 812576 
99.99686260550 
3,999,874 250 
99.99686260550 
57 9997-81 6 
99.99686260550 
157, 99:9 ROS I2'9 
99.99686260550 
27 999,909.38 
99.99686260550 
S799 9 FOV AS50 
99.99686260550 
D799, BLL. 1G 
99.99686260550 
97.999), 68'0..216 
99.99686260550 
41, O01, D669 
100.0048211889 
7,999,498.47 
99.99373085708 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


SUNGARD 
256, 666.67 
SUNGARD 
102,666.67 
SUNGARD 
852,500.00 
SUNGARD 
24,640.00 
SUNGARD 
61,600.00 
SUNGARD 
8,017.78 
SUNGARD 
56,124.44 
SUNGARD 
36,080.00 
SUNGARD 
80,477.78 
SUNGARD 
72,160.00 
SUNGARD 
127, 361. 124 
SUNGARD 
19,008.89 
SUNGARD 
23i7 EOlncAek 
SUNGARD 
28), 913::33 
SUNGARD 
19,008.89 
SUNGARD 
28, 51333 
SUNGARD 
9,504.44 
SUNGARD 
4,296.67, 
SUNGARD 
19,008.89 
SUNGARD 
28), 93233 
SUNGARD 
Ap OL2 ae 
SUNGARD 
206,025.00 
SUNGARD 
327 43.333 
SUNGARD 


08/07/00 


PAGE: 9 
09:39:44 


UNREALIZED GAIN 
UNREALIZED LOSS 


-66.68 
=10;-2112.46 
=30:.. 86 

=7 70S 
=62.2 Ea 
-434.77 
S279 0510 
-698.24 
-628.41 
~1, 765.240 
=125:.50 
=156.87 
-188.24 
SHA Seo) 0) 
-188.24 
S62 5/5 

=9 472 

=I 2550 
-188.24 


=313,974 
OW Gx 169 


=5 01553, 
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(RPTMKT 


) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 

38423 BK 
38424 BK 
38396 BK 
38397 BK 
38425 BK 
38426 BK 
38427 BK 
38277 BK 
38283 BK 
38428 BK 
38429 BK 
38430 BK 
38431 BK 
38432 BK 
38436 BK 
38437 BK 
SUBTOTAL 


AMER C.D. 
07/10/00 10/03/00 
AMER C.D. 
07/10/00 10/03/00 
AMER CD 

07/05/00 10/10/00 
AMER CD 

07/05/00 10/11/00 
AMER C.D. 
07/10/00 10/24/00 
AMER C.D. 
07712/00: 11/01/00 
AMER C.D. 

OF/ 12/008 L1/04:/-010 
AMER C.D. 
05/17/00 11/07/00 
AMER CD 

05/17/00 11/07/00 
AMER C.D. 
07/12/00 11/08/00 
AMER C.D. 
07/12/00 11/21/00 
AMER C.D. 
07/12/00 11/21/00 
AMER C.D. 
07/12/00 11/21/00 
AMER C.D. 
07/12/00 11/21/00 
AMER C.D. 
07/18/00 12/19/00 
AMER C.D. 
07/19/00 01/02/01 


(Investment Type) 


ony 


Tov / COUN YT: ¥ OF SAN FRANCISCO 
DANIEL DALY qe 125. = 5e Saeed: a8 7 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 07/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


O6050EPF6 
O6050EPF6 
O6050ENR2 
06050ENSO 
O6050EPG4 
O6050EPK5 
O6050EPK5 
06050ELTO 
06050ELTO 
O06050EPL3 
O06050EPM1 
O6050EPM1 
O6050EPM1 
O6050EPM1 
06050EQC2 


Ra 
06050EQE8 


NEGOTIABLE C.D.' 


GRAND TOTAL 


BANK FUND CPN RATE 
BROK SAFE YTM TR 
19 877 6.6300 
40 000 6.6300 
19 100* 6.6300 
40 000 6.6300 
19° -100 ©6..7000 
40 000 6.7000 
19) -1.010". -:6-7000 
40 000 6.7000 
19° 100° 6.6300 
40 000 6.6300 
19 926 6.6800 
40 000 6.6800 
9 LOO)! 668100 
40 000 6.6800 
19 100 7.0000 
40 000 7.0000 
19 1: 7.0000 
40 000 7.0000 
9 - 100) “6. 68:00 
40 000 6.6800 
19 100 6.6800 
40 000 6.6800 
19 9902 6.6800 
40 000 6.6800 
19°:9530) 162.6800 
40 000 6.6800 
19 907 6.6800 
40 000 6.6800 
1:9? 21.0.0" +-62°73:00 
40° 2000" .6. 7300 
19 100 6.8600 
40 000 6.8600 
33)..53:3 (M) 6.6513 
66513 

6.1734 

6.:2957 


PAR/SHARES 
BOOK 
6,000,000.00 
6,000,000.00 
11,000,000.00 
11,000,000.00 
42,000,000.00 
42,000,000.00 
30,000,000.00 
30,000,000.00 
35,000,000.00 
35,000,000.00 
13,000,000.00 
13,000,000.00 
27,000,000.00 
27,000,000.00 
49,000,000.00 
49,000,000.00 
1,000,000.00 
1,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
14,000,000.00 
14,000,000.00 
6,000,000.00 
6,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
910,400,000.00 
910,400,000.00 


MARKET VALUE 
MARKET PRICE 
57: 999;,.623:.85 
99'.99373085708 
LO; 999731.0'.3:9 
99.99373085708 
427002; 218144 
100.0054254897 
307 001; 650527 
100.0055009036 
34,997,096.94 
99-994 70554693 
279997222750 
99.99401927370 
26,9987, 385.20 
99°.:99:401 927370 
49,029,452.07 
100,..0601062646 
1,000, 601.06 
100.0601062646 
24,998; 394.33 
99, 99357731234 
9,9997.275:95 
9D 99275991 04:3 
97999;275..95 
9929925595 1043 
13/998, 986533 
99.99275951043 
57 99% SO Sis00 
99)::99275951043 
49,998, 791.89 
99997831107 L 
5.07000), 911.59. 
100.0018231850 


91:0; 404;, 700.316 
100.0001870000 


ZA U5AVBES4'5 57 
99.11862100000 





RUN: 


CURR ACCR INT 
PRICE SOURCE 


24,310.00 
SUNGARD 
44,568.33 
SUNGARD 
211,050 .:0.0 
SUNGARD 
150,750.00 
SUNGARD 
141.7808 .33 
SUNGARD 
48,244.44 
SUNGARD 
100,200.00 
SUNGARD 
W247 VAT. T1 
SUNGARD 
VA 11.18 
SUNGARD 

92 617.18 
SUNGARD 

i le 
SUNGARD 
Sag ell tet 
SUNGARD 
57-955 56 
SUNGARD 
22266. 67 
SUNGARD 
13'0),8.6a:,..1 4 
SUNGARD 
123,862.11 
SUNGARD 


08/07/00 


PAGE: 10 
09:39:44 


UNREALIZED GAIN 
UNREALIZED LOSS 


SSO Lo 


-689.61 
27218574 


176505.27 


=27,/9.03%-06 
eal alte A9 


-1,614.80 
2:97 45:25 07 


601.06 


=1726.09%-67 
=A 2405 
=1 24509 
=), 013267 
-434.43 


=4'5 208% 1: 
QE 9 


40,050.44 
=387, 390508 


37394;,833:.:66 
=13 7,439; 688209 
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(SERET) 


INVSMT 


PPYUP PY PY OPP PPP YP POPP PPP PPP PP EOP PP PPro P eo Pre PrP ee YP yp 


NO. 





DESCRIPTION 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.30) 
T NOTE (99.25) 
T NOTE (99.25) 
T NOTE (99.16) 
T NOTE (98.5) 

T NOTE (98.5) 

T NOTE (98.19) 
T NOTE 

T NOTE 

T NOTE 

T NOTE 

T NOTE (100.2) 
T NOTE (100.2) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (97.8) 
T NOTE (98.27) 
T NOTE (98.27) 
T NOTE(98.27) 
T NOTE (97.11) 
T NOTE (99.26) 
T NOTE (99.30) 
T NOTE (99.235) 
T NOTE (99.21) 
T NOTE (99.30) 
T NOTE (99.21) 
T NOTE (99.30) 
T NOTE (99.21) 
T NOTE (99.21) 
T NOTE (99.30) 
T NOTE (99.23) 
T NOTE (99.23) 
T NOTE 

TENOTE. (98-2). o4 
T NOTE (98.10) 
T NOTE(99.11) 
T NOTE(99.11) 


GILT yY¥ / Cc oUN TY 


MR. 


9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
9128273D2 
912827X23 
912827x23 
912827X23 
912827X23 
912827X23 
912827X23 
912827xX64 
912827X64 
912827xX64 
912827X64 
912827459 
912827459 
9128275H1 
9128275H1 
9128275H1 
912827B92 
912827239 
912827239 
912827239 
912827239 
912827523 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128275P3 
9128272C5 
9128272C5 
9128272E1 
912827266 
912827266 
912827266 
912827266 


DANTEL 
INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 


OF 
D AL XY 


SAN 


MAJOR SORT KEY IS 


MATURITY PURCHASE SAF/ 


(TICKER) 

08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
02/28/01 
02/28/01 
02/28/01 
02/28/01 
02/28/01 
02/28/01 
04/30/01 
04/30/01 
04/30/01 
04/30/01 
05/15/01 
05/15/01 
05/31/01 
05731701 
05/31/01 
08/15/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
11/30/02 
11/30/01 
12/31/01 
01/31/02 
01/31/02 
01/31/02 
01/31/02 


DATE 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
08/15/97 
02/29/96 
02/29/96 
02/29/96 
03/11/96 
03/11/96 
03/11/96 
04/24/97 
04/24/97 
04/24/97 
04/24/97 
05/15/98 
05/15/98 
06/01/99 
06/01/99 
06/01/99 
08/15/96 
09/03/96 
09/03/96 
09/03/96 
09/03/96 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
11730799 
11/30/99 
12/31/96 
01/31/97 
Ol, 3/9", 
O1/ 317 97 
01/31/97 


PURP 





FRANCISCO 
42S = 55.4. .4 48 7 
INVENTORY RUN: 
7/31/00 

ICC# 
CUPN TRDNG BOOK PAR VALUE 
RATE YIELD PRICE SHARES 
6.000 6.035 99.906 5,000,000.00 
6.000 6.035 99.906 5,000,000.00 
6.000 6.035 99.906 5,000,000.00 
6.000 6.038 99.898 5,000,000.00 
6.000 6.038 99.898 5,000,000.00 
6.000 6.040 99.891 5,000,000.00 
6.000 6.040 99.891 5,000,000.00 
6.000 6.040 99.891 5,000,000.00 
6.000 6.040 99.891 5,000,000.00 
6.000 6,040 99:..8:92 5,000,000.00 
51625. “S.680.. 990763 20,000,000.00 
D629) YOO80 O93 5,000,000.00 
D029 9.140 99.502 25,000,000.00 
9.629 6: 060' 98.141 5,000,000.00 
5.625. 6.060 98.141 5,000,000.00 
5.625 5.960 98.594 5,000,000.00 
6.250 6.693 ° 98:.4:62 7,000,000.00 
6.250 6.697 98.445 7,000,000.00 
6.250. 6.693 98.461 7,000,000.00 
6.250 6.702 _98..430 7,000,000.00 
5.625 5.614 100.031 30,000,000.00 
3-625 92,614 100.032 30,000,000.00 
5.250 5:434 99.656 8,000,000.00 
9.290 5.434 99.7656 8,000,000.00 
5.250 5.434 99.656 8,000,000.00 
7.8/9. °8.965 97.24a 7,000,000.00 
6.500 6.780. -98.828 5,000,000.00 
6.500 6.780 98.828 5,000,000.00 
6.500 6:780 98.828 5,000,000.00 
6.500 7.152 97.304 5,000,000.00 
5.900%) 5, 613° 99:7 89 5,000,000.00 
93900 52950) 99.907 10,000,000.00 
5. 500° -5::647. 99). 7.27 10,000,000.00 
5.500 5.688 99.648 5,000,000.00 
5.900. 95545> 9.99286 10,000,000.00 
5.500 5.688 99.648 5,000,000.00 
9@ 000) D545) 992-9116 10,000,000.00 
5,900 5,688 99.648 5,000,000.00 
5.000) 92688 — 99 64'8 5,000,000.00 
5%:500 5.545) 99.916 10,000,000.00 
5.895 6.031! 995702 25,000,000.00 
D019) 6s03i, 299). 74 25,000,000.00 
6225 = 16-ABGe 99 nG6 10,000,000.00 
6.250 6:70) “982078 10,000,000.00 
65250 6.654 S8.307 20,000,000.00 
6.250 6.409 99.328 4,000,000.00 
6.250 6.409) 99.328 6,000,000.00 


4,999; 312.550 
4), 995,372.50 
4,995, 312.50 
4,994. 921 285 
4,994,921.85 
4,994,534 ..:25 
4,994, 531:125 
4, 994,531.25 
4,994, 531.'25 
4,994, 531029 
19,952, 624.60 
4, 988,150.00 


24,875), 512.15 


4,.907,031...25 
4,90 750381229 
4,929, 687.50 
6, 892; 265.63 
6,891, 171.88 
6,892; 265:./59 
6; 890, 078.13 


30', 009, 375.00 
30, 009;,375-.00 


1,972, 500.00 
7, 972, 500¢:00 
7,972,500.00 
6,806, 890. 63 
4,941,406.25 
4,941,406.25 
4,941,406.25 
4,865,176.64 
4, 989,453.13 
9,990,700.00 
9,972, 656..25 
4,982,421.88 
97,991;,,600...00 
4,982, 421.88 
9,991,600.00 
4,982,421.88 
4,982,421.88 
9,991, 600.00 


24, 927, 734.38 
24,927, 734.38 


9, 976, 562.50 
9,807, 262.50 


19,, 66k, 3168.79 


3) 9437 LS = 00 
Se IOs OS SOU 
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08/07/00 09:39:30 
BOOK VALUE 
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(SIRPT) 


INVSMT 


f= ea a a 


NO. 








DESCRIPTION 
NOTE (99.25) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.18) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 


NOTE (100.60 
NOTE (100.60 
NOTE (100.60 


) 

) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.9) 
NOTE (99.9) 
NOTE (99.9) 
NOTE (99.8) 
NOTE (99.8) 
NOTE (99.8) 
NOTE (99.8) 
NOTE cos 
NOTE (99.13) 
NOTE (99.13) 
NOTE (99.13) 

) 


NOTE (99.23 
NOTE (99.23) 
NOTE (99.23) 
NOTE (99.23) 
NOTE (88.20) 
NOTE (99.22) 
NOTE (98.25) 
NOTE (98.25) 


BSS SSBB BSBA B BBB BAB BBB HB BHABHA HB HBAS H HBS AH HBSAH HBSS HHH HAHAHA 


NOTE (99.8) 
NOTE (99.8) 
NOTE (99.8) 
NOTE (98.26) 


Clb TY 7/*-C-Os0 N Py 


MR. 


CUSIP 
912827266 
912827266 
912827266 
912827266 
912827266 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
9128275X6 
912827280 
9128272Y7 
9128272Y7 
9128272Y7 
9128273L4 
912827314 
912827314 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
912827485 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274H2 
9128274H2 


9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
9128274U3 
9128274U3 


DANTIEL 


OUP 
DAL ¥ 


INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 


SAN 


MAJOR SORT KEY IS 


FUND 
NO. (TICKER) 
100 01/31/02 
100 01/31/02 
100 01/31/02 
100 01/31/02 
100° 01/31/02 
1 01/31/02 
100 01/31/02 
100 01/31/02 
100 01/31/02 
100 01/31/02 
100 01/31/02 
1 04/30/02 
100 06/30/02 
100 06/30/02 
100 06/30/02 
100 10/31/02 
100 10/31/02 
100 10/31/02 
5005 03/31/03 
100 03/31/03 
3052503731703 
3051 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
1.06 037317/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
10003731703 
100 03/31/03 
100 05/31/03 
100 05/31/03 
100 05/31/03 
100 05/31/03 
2585 08/15/03 
9530 2/15/03 
LOO. 1b/ 15/03 
100° 117 157/.03 
1O.0- 1/15/03 
100 11715703 
100 11/15/03 
HOO salne/ AS71033 


DATE 
01/31/97 
O17 317/99 
01/31/97 
0/31/97 
01/31/97 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
04/30/97 
06/30/00 
06/30/00 
06/30/00 
10/31./97 
10/31/97 
10/31/97 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31798 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
06/01/98 
06/01/98 
06/01/98 
06/01/98 
09/27/94 
1/46/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 


MATURITY PURCHASE SAF/ 


PURP 


FRANC 
471. S°— 3.54 
INVENTORY 
7/31/00 
ICC# 

CUPN TRDNG 
RATE YIELD 
6.250 6.305 
6.2590, ~6:.3:70 
6.2590 6.372 
6.250 6.361 
6.250 -64.3:70 
6.375: 6.616 
62375. 6.506 
6.375 6.506 
6.379. “6.622 
6u3s/5° 6. 502 
6375 6.'64:2 
6.625: 6.753 
6.250 6.525 
6.250) “6.925 
6.250" (62525 
SeloOs “S210 
S190) 5. 7:08 
5.750 5.708 
5.000 DS. 625 
52500 ~S:61:6 
De000 “5.615 
5.000 ~S:'604 
3.000. ” S615 
5.500 5.615 
D000" 5.669 
52500 5.672 
5,000; S.672 
54900" - 3.6716 
5.500 5.676 
5.300 3.676 
500° 5567.6 
5.500 5.640 
52000" ~S564:0 
52500) 5.640 
5.500° 5.640 
9:900 -5:563 
5.900 5.563 
5: 500° 5.563 
S200) “Se.563 
S750. 272520 
AE 290: 43125 
Ce aS) 0 eet Bey 
42290 4522 
4-290 4.42 
A.250 4.419 
4,200 4.419 
A200} TAR Oe oS 


de Ome ©) 


- 448 7 


BOOK 
PRICE 


RUN: 


PAR VALUE 
SHARES 





99.767 
99.492 
99.484 
99.53 
99.492 
99:. 599 
99: 758 
99.758 
99: 563 
99.766 
99.563 
99.466 
99: 4:92 
99.492 
99.492 
100.188 
100.180 
100.180 
99:..505 
9'9:. 5010 
99 505 
99'5 50 
919.; 50/9 
99.305 
992213 
99.266 
99.266 
99.242 
99.242 
99.242 
99242 
99.398 
99.398 
99). 398 
99: 3.98 
99-127 
99.727 
DOS 2H 
ie ee aa 
88.625 
99.666 
Reeth 
989M 
99.242 
B9E 250 
99-250 
98.781 


5,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
200,000.00 

8, 650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
5,000,000.00 
5,000,000.00 
5,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 


4, 988,350.00 
9,,94.9),21:8'5 7'0 
9, 948,437.50 
97, 953, 1252.00 
9, 949,218.75 
71,964, 375. 00 
7,980,625.00 
7, 980,625.00 
7,965,000.00 
7, 981,250.00 
7,965,000.00 
9,946, 600.00 
24,873,046.88 
24,873,046.88 
24,873,046.88 
157 028%, 2252.00 
15; 026; 9osiak3 
15,026, 953:.43 
199,010.00 
8,606, 732.50 
149).25:7290 
995,500.00 

9, 950;,500:,00 
9,950,500.00 
9, 9297343). 75 
95 926,562.50 
9, 926,562.50 
6, 946, 953.13 
6; 946, 993.13 
6, 946; 953213 
67.9467, 9983: 
9,939; 843719 
979397 843715 
9,939, 843-75 
97,939, 843.75 
24,931, 640.63 
24,931, 640.63 
4,986, 328.13 
4, 98:16, 328.12 
4,431.25 
9,966, 600.00 
9, 8797168790 
9,879, 687.50 
OF 924, 218.49 
9,925,000.00 
9,925,000.00 
9,878,125.00 
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(STIRPT) 
INVSMT 
NO. DESCRIPTION 

A 37144 T NOTE (98.26) 
A 37146 T NOTE (98.30) 
A 37950 T NOTE (94.10) 
A 37378 T NOTE (99.22) 
A 37379 T NOTE (99.12) 
A 37383 T NOTE (98.25) 
A 37546 T NOTE (99.4) 
A 37547 T NOTE (99.4) 
A 37949 T NOTE (99.17) 
AS38273) T- NOTE (99522) 
AK 38274 P-NOTE: (99522) 
A 38275 T NOTE (99.22) 
AY 38276. T NOPE (99522) 


SUBTOTAL (Investment Type) 


A 38382 FEDERAL NATL MTG ASSN DIS 313588H65 
A 38384 FEDERAL NATL MTG ASSN DIS 313588U29 


SUBTOTAL 


38377 
38391 
383:7:9 
38380 
38381 
38385 
38386 


a on a 


SUBTOTAL (Investment Type) 43 FEDERAL HOME LOAN DISC 


A 38392 
A 38398 
A 38399 
A 38383 


SUBTOTAL 


(Investment Type) 


FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 
FEDL 


FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 


(Investment Type) 


HOME 
HOME 
HOME 
HOME 
HOME 
HOME 
HOME 


A 38366 BNY B/A 
A 38367 BNY B/A 


A 38337 BK NY B/A 


A 38372 BNY B/A 


SUBTOTAL 


(Investment 


LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 
LOAN 


BK 
BK 
BK 
BK 
BK 
BK 
BK 


Type) 


FRANCISCO 


CIs? Yo/ Gro wu Net Y OF SAN 

MR. DANTIEL DALY AS LESS .oe Oud 
INVESTMENT Don Vo BN TO Re Y 

INVESTMENTS OUTSTANDING AS OF 7/31/00 

MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
CUSIP NO. (TICKER) DATE PURP RATE YIELD 

9128274U3 100 11/15/03 11/16/98 O00 4.250 4.523 
9128274U3 100 11/15/03 11/16/98 000 4.250 4.494 
9128274U3 100 11/15/03 11/15/99 000 4.250 5.870 
9128275A6 100 02/15/04 02/16/99 O00 4.750 4.825 
9128275A6 100 02/15/04 02/16/99 000 4.750 4.892 
9128275A6 100 02/15/04 02/25/99 000 4.750 5.033 
9128275F5- 100 05/15/04-05/717/99 000 5.250 5.456 
9128275F5- 100 05715/04 05/17/99 000 5.250 5.458 
9128275F5 100°05/15/04 11/15/99 000 5.250 5.882 
9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
9128275F5. 100'-05/15/04 05/20/00 000 5.250 6.793 
9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 
12 TREASURY NOTES 40.58% (C) D..9638.) 3.823 
925 09/28/00 06/30/00 000 6.480 6.587 
924 12/21/00 06/30/00 000 6.490 6.700 
41 FNMA DISCOUNT NOTES sed Bau C) 6: 482° 6; 612 
CONS DI 313384F87 888 09/14/00 06/30/00 000 6.470 6.560 
CONS DI 313384F95 927 09/15/00 06/30/00 000 6.460 6.551 
CONS DI 313384652 902 09/19/00 06/30/00 000 6.470 6.566 
CONS DI 313384G86 100 09/22/00 06/30/00 000 6.470 6.569 
CONS DI 313384H51 925 09/27/00 06/30/00 000 6.470 6.575 
CONS DI 313384031 859 12/22/00 06/30/00 000 6.470 6.680 
CONS DI 313384U80 901 12/27/00 06/30/00 000 6.470 6.686 
peetee Der "2s. eaets 0 Se eet Seo 
S42 be (eG) Oe OO 16,589 
DI 313396D83 916 08/29/00 07/05/00 000 6.410 6.473 
DE 313396D83: 859-08/29/00 07/06/00 O00 6.410. 6.472 
DI 313396D83 901 08/29/00 07/06/00 000 6.410 6.472 
DI 313396H63 100 09/28/00 06/30/00 000 6.480 6.587 

44 FMC DISCOUNT NOTES 2.00% (C) 6429 655.04 
9902 09/05/00 06/22/00 000 6.470 6.558 
9902 09/11/00 06/22/00 000 6.470 6.566 
6613 10/24/00 06/02/00 000 6.670 6.853 
NOOE NOV 257/00" 06/29/00) O00 6.5205 6.662 
51 BANKERS ACCEPTANCE-DOME «92% (C) Gr,o/0) 26 KG 


= AMA Be 7 


98.789 
98.917 
94.297 
DO O72 
99:. 3:75 
98:. 766 
O92 10S 
99): 102 
OF. 53a. 
94.672 
94.656 
94.672 
94.672 


98.380 
96.863 


98.634 
98.618 
98.544 
98.490 
98.400 


T9021: 
939), 0'3i9 
9:9::.039 
98.380 


98.652 
98.544 
Dike 332 
97. 863 


RUN: 


PAR VALUE 
SHARES 


10,000, 000.00 
40,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
10,000,000.00 
10,000,000.00 
10,000, 000.00 
20,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
20,000, 000.00 


17,000,000.00 
5,000,000.00 


1,000,000.00 
13,000,000.00 
3,000,000.00 
33,000,000.00 
22,000,000.00 
7,000,000.00 
10,000,000.00 


10,000,000.00 
20,000,000.00 
10,000,000.00 
15,000,000.00 


1,500,000.00 
2,000,000.00 
6,000, 000.00 
5,000,000.00 


14,500,000.00 


9,878,906.25 
39, 566,875.00 
23 pod, ZLBA TS 
14, 9507 181525 
14, 906,250.00 
9,876, 562% 50 
97 91:0;,,93 76.50 
91 OL 0% MS6s:2'5 
19,506, 250-00 
9, 467), 187% 50 
97,465; 625%.00 
0, 467, 187250 
18;.9347.3:75:=00 


16,724,600.00 
4,8:4'3;, FS8i<33 


986,341.11 
127, 8207-38624 
25 956; 327250 
325, 901, 810%. 00 
217.648), 1.0389 
6, 779,840.28 
9,676,500.00 


9,902,069.44 
19,807, 7010:.00 
9,903,850.00 
14,757,000.00 


1, 409), Bas 25 
1,970, 885.00 
5, 839), 920-00 
4,893,144.44 


A Sis SOS OS) 
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CITY/COUNTY OF SAN FRANCISCO 

MR. DANIEL DALY 415-554-4487 PAGE: 4 
(SIRPT) INVESTMENT INVENTORY RUN: 08/07/00 09:39:30 

INVESTMENTS OUTSTANDING AS OF 7/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/  CUPN  TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38332 MERRILL LYNCH 59018JH23 927 08/02/00 05/30/00 000 6.630 6.709 98.821 10,000, 000.00 9 8821135433 
A 38393 NY TIMES CP 65011JH27 100 08/02/00 07/05/00 000 6.550 6.584 99.491 1,856,000.00 1,846,544.71 
A 38400 SALOMON BROS. CP 7954WOH24 919 08/02/00 07/06/00 000 6.530 6.562 99.510 30,000,000.00 29,853,075.00 
A 38401 SALOMON BROS. CP 7954WOH24 924 08/02/00 07/06/00 000 6.530 6.562 99.510 20,000,000.00 19,902,050.00 
A 38333 MERRILL LYNCH 59018JH31 919 08/03/00 05/30/00 000 6.630 6.710 98.803 5,000,000.00 4,940,145.83 
A 38394 SOLOMON SMITH CP 7954WOH32 927 08/03/00 07/05/00 000 6.530 6.565 99.474 50,000,000.00 49,736,986.11 
A 38334 MERRILL LYNCH 59018JH49 887 08/04/00 05/30/00 000 6.630 6.712 98.785 5,000,000.00 4,939,225.00 
A 38335 MERRILL LYNCH 59018JH72 909 08/07/00 05/30/00 000 6.630 6.715 98.729 5,000,000.00 4,936,462.50 
A 38340 SALOMON SB C/P 7954WOH73 100 08/07/00 06/05/00 000 6.550 6.626 98.854 50,000,000.00 49,426,875.00 
A 38326 UNIV OF CALIF 91411SHAl 906 08/10/00 05/26/00 000 6.560 6.652 98.615 3, 384,000.00 3,337, 135.36 
A 38402 SALOMON BROS CP 7954WOHA6 100 08/10/00 07/06/00 000 6.530 6.590 99.363 26,000,000.00 25,834,469.44 
A 38403 SALOMON BROS CP 7954WOHA6 7622 08/10/00 07/06/00 000 6.530 6.543 99.368 14,000,000.00 13,911,500.00 
A 38404 SALOMON BROS CP 7954WOHA6 923 08/10/00 07/06/00 000 6.530 6.563 99.366 10, 000,000.00 9,936,600.00 
A 38441 ALBERTSON C/P 01310JHE4 100 08/14/00 07/28/00 000 6.490 6.510 99.694 1,000,000.00 996,935.28 
A 38434 SALOMON C/P 7954WOHH1 100 08/17/00 07/18/00 000 6.510 6.546 99.458 50,000,000.00 49,728,750.00 
A 38369 BK AMER C/P O660POHP1 100 08/23/00 06/27/00 000 6.640 6.709 98.967 15,000,000.00 14,845, 066.67 
A 38439 UNIV OF CALIF. C/P 91411SHP8 100 08/23/00 07/27/00 000 6.480 6.512 99.514 5,000,000.00 4,975,700.00 
A 38442 MERRILL LYNCH C/P 59018JHQO 100 08/24/00 07/28/00 000 6.480 6.512 99.514 50,000,000.00 49,757,000.00 
A 38327 SALOMON BROTHER 7954WOHVO 909 08/29/00 05/26/00 000 6.620 6.738 98.253 5,000,000.00 4,912,652.78 
A 38438 MERRILL LYNCH C/P 59018JHV9 100 08/29/00 07/27/00 000 6.480 6.519 99.406 50,000,000.00 49,703,000.00 
A 38443 MERRILL LYNCH CP 59018JHW7 100 08/30/00 07/28/00 000 6.480 6.519 99.406 40,000,000.00 39,762,400.00 
A 38440 UNIV OF CALIF C/P 91411SJ50 100 09/05/00 07/27/00 000 6.480 6.527 99.280 3,500,000.00 3,474, 800.00 
A 38444 NEW YORK TIMES CP 650113374 100 09/07/00 07/28/00 000 6.500 6.548 99.260 1,000,000.00 992,597.22 
A 38433 MERRILL LYNCH C/P 59018JJB1 100 09/11/00 07/14/00 000 6.500 6.570 98.935 25,000,000.00 24,733, 680.56 
A 38328 BK AMER O660P0JC8 906 09/12/00 05/26/00 000 6.680 6.818 97.977 7,000,000.00 6,858,421.11 
A 38371 MERRILL LYNCH C/P 59018JJC9 925 09/12/00 06/29/00 000 6.550 6.641 98.635 25,000,000.00 24,658,854.17 
A 38415 SALOMON BROS C/P 7954WOJD8 100 09/13/00 07/06/00 000 6.530 6.613 98.748 25,000,000.00 24.687, 104.17 
A 38445 CLOROX CP 18905JJJ6 100 09/18/00 07/28/00 000 6.480 6.541 99.064 1,000,000.00 990,640.00 
SUBTOTAL (Investment Type) 81 COMMERCIAINPAPER DISC 19.45%(C) 6.526 6.578 99.217 533, 740,000.00 529,560,804.24 
A 38284 BK AMER C.D. 06050ELZ6 9901 08/01/00 05/19/00 000 6.770 6.770 100.000 5,000,000.00 5,000,000.00 
A 38317 BK AMER C.D. 06050EMJ1 858 08/01/00 05/24/00 000 6.750 6.750 100.000 50,000,000.00 50,000,000.00 
A 38318 BK AMER C.D. 06050EMK8 9530 08/02/00 05/24/00 000 6.750 6.750 100.000 15,000,000.00 15,000,000.00 
A 38319 BK AMER C.D. O6050EMK8 923 08/02/00 05/24/00 000 6.750 6.750 100.000 15,000,000.00 15,000,000.00 
A 28320 BK AMER C.D. O6050EMK8 860 08/02/00 05/24/00 000 6.750 6.750 100.000 6,000,000.00 6,000,000.00 
A 38321 BK AMER C.D. O6050EMK8 100 08/02/00 05/24/00 000 6.750 6.750 100.000 10,000,000.00 10,000,000.00 
A 38120 BK AMER CD 06050EHP3 1 08/09/00 02/17/00 000 6.200 6.200 100.000 20,000,000.00 20,000,000.00 
A 38348 BK AMER CD O6050EMXO 857 08/14/00 06/08/00 000 6.600 6.600 100.000 600,000.00 600,000.00 
A 38349 BK AMER CD 06050EMXO 901 08/14/00 06/08/00 000 6.600 6.600 100.000 10, 400,000.00 10, 400,000.00 
A 38350 BK AMER CD 06050EMXO 1901 08/14/00 06/08/00 000 6.600 6.600 100.000 3,000,000.00 3,000,000.00 
A 38351 BK AMER CD ‘ 06050EMXO0 858 08/14/00 06/08/00 000 6.600 6.600 100.000 19,000,000.00 19,000,000.00 
A 38352 BK AMER CD 06050EMX0 1 08/14/00 06/08/00 000 6.600 6.600 100.000 7,000, 000.00 7,000,000.00 
A 38047 BK AMER CD 06050EFQ3 100 08/15/00 01/07/00 000 6.110 6.110 100.000 4,692,000.00 4,692,000.00 
A 38048 BK AMER CD O6050EFQ3 467 08/15/00 01/07/00 000 6.110 6.110 100.000 93,000.00 93,000.00 
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(STRPT) 


INVSMT 
NO. 


DESCRIPTION 


Cale t Yo/ COU Naty 
DANTEL 
INVESTMENT 

INVESTMENTS OUTSTANDING AS OF 
MAJOR SORT KEY IS ICC# 


MR. 


CUSIP 








DP PPP PY PPP DSP PPP PPO PPP PEP PPP PP PPro Pree ePePoPPoe yy 
w 
oo 
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Oooo vvvoogy 


. . . . . . oO. 


CYOrQ@: O° .A QO: OOO: 0:0 200 
cewek oom om week a! 


Q 
1s) 


06050EFQ3 
06050EFQ3 
06050EFS9 
06050EFS9 
06050ELY9 
06050ELY9 
060S0ELY9 
06050ELY9 
06050ELY9 
06050ELY9 
06050ELY9 
06050EMT9 
06050EMT9 
06050EMT9 
06050EHQ1 
06050EMU6 
06050EMU6 
06050EPD1 
O6050EPD1 
06050EPD1 
060S0EPE9 
06050EPE9 
06050EPX7 
06050ENY7 
06050ENY7 
06050ENY7 
06050ENY7 
06050ENY7 
06050ENY7 
06050ENY7 
O6050ENXT 
06050ENY7 
06050ENY7 
06050ENQ4 
06050EPF6 
06050EPF6 
06050EPF6 
06050ENR2 
06050ENSO 
06050EPG4 
06050EPK5 
06050EPK5 
06050ELTO 
06050ELTO 
06050EPL3 
06050EPM1 
06050EPM1 


(TICKER) 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
08/23/00 
08/29/00 
08/29/00 
09/01/00 
09/01/00 
09/01/00 
09/05/00 
09/05/00 
09/05/00 
09/26/00 
09/26/00 
09/26/00 
09/26/00 
09/26/00 
09/26/00 
09/26/00 
09/26/00 
09/26/00 
09/26/00 
10/02/00 
10/03/00 
10/03/00 
10/03/00 
10/10/00 
10/11/00 
10/24/00 
11/01/00 
11/01/00 
11/07/00 
11/07/00 
11/08/00 
11/21/00 
18 //216/2010 


OF 
DALY 


MATURITY PURCHASE SAF/ 


DATE 
01/07/00 
01/07/00 
01/11/00 
01/11/00 
05/19/00 
05/19/00 
05/19/00 
05/19/00 
05/19/00 
05/19/00 
05/19/00 
06/06/00 
06/06/00 
06/06/00 
02/18/00 
06/06/00 
06/06/00 
07/10/00 
07/10/00 
07/10/00 
07/10/00 
07/10/00 
07/18/00 
07/06/00 
07/06/00 
07/06/00 
07/06/00 
07/06/00 
07/06/00 
07/06/00 
07/06/00 
07/06/00 
07/06/00 
07/05/00 
07/10/00 
07/10/00 
07/10/00 
07/05/00 
07/05/00 
07/10/00 
07/12/00 
07/12/00 
05/17/00 
05/17/00 
07/12/00 
07/12/00 
07/12/00 


INVENTORY 
7/31/00 


FRANCISCO 
- 448 7 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


RUN: 


PAR VALUE 
SHARES 


175,000.00 
40,000.00 

8, 000,000.00 

12,000, 000.00 
7,000, 000.00 

6,000, 000.00 

18,000, 000.00 
3,000, 000.00 

7,000,000.00 

4,000, 000.00 

5,000, 000.00 

10,000,000.00 
25,000,000.00 
10,000, 000.00 
30,000, 000.00 
2,400,000.00 

6,000, 000.00 

2,000,000.00 

14,000, 000.00 
9,000, 000.00 

20,000,000.00 
18,000,000.00 
50,000, 000.00 
4,000,000.00 

5,000, 000.00 

6,000, 000.00 

4,000, 000.00 

6,000, 000.00 

2,000,000.00 

3,000, 000.00 

4,000,000.00 

6,000, 000.00 

10, 000,000.00 
41,000, 000.00 
8,000, 000.00 

6,000, 000.00 

11,000, 000.00 
42,000,000.00 
30,000, 000.00 
35,000, 000.00 
13, 000,000.00 
27,000, 000.00 
49,000,000.00 
1,000, 000.00 

25,000, 000.00 
10,000, 000.00 
10,000, 000.00 


08/07/00 


PAGE: 


BOOK VALUE 


173,000.00 
40,000.00 
8,000,000.00 
12,000,000.00 
7,000,000.00 
6,000,000.00 
18,000,000.00 
3,000,000.00 
7,000,000.00 
4,000,000.00 
5,000,000.00 
10,000,000.00 
25,000,000.00 
10,000,000.00 
30,000,000.00 
2,400,000.00 
6,000,000.00 
2,000,000.00 
14,000,000.00 
9,000,000.00 
20,000,000.00 
18,000,000.00 
50,000,000.00 
4,000,000.00 
5,000,000.00 
6,000,000.00 
4,000,000.00 
6,000,000.00 
2,000,000.00 
3,000,000.00 
4,000,000.00 
6,000,000.00 
10,000,000.00 
41,000,000.00 
8,000,000.00 
6,000,000.00 
11,000,000.00 
42,000,000.00 
30,000,000.00 
35,000,000.00 
13,000,000.00 
27,000,000.00 
49,000,000.00 
1,000,000.00 
25,000,000.00 
10,000,000.00 
10,000,000.00 


09:39:30 
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NO. 
A 38431 
A 38432 
A 38436 
A 38437 


SUBTOTAL 


DESCRIPTION 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 


(Investment Type) 


Col To /-CrO (UN TY 


MR. 


06050EPM1 
O6050EPM1 
06050EQ0C2 
06050EQE8 


DANTEL 
INVESTMENT 


INVESTMENTS OUTSTANDING AS OF 


91 NEGOTIABLE C.D.'S 


OF 
DALY 


SAN 


FRANCISCO 


415 


5 5 4 


INVENTORY 


MAJOR SORT KEY IS 


MATURITY PURCHASE SAF/ 
(TICKER) DATE PURP 
11/21/00 07/12/00 000 
11/21/00 07/12/00. 000 
12/19/00 07/18/00 000 
01/02/01 07719/00 000 
33.44% (C) 

REPORT TOTALS 
ASSETS FIXED 


7/31/00 

ICC# 

CUPN TRDNG 

RATE YIELD 
6.680 6.680 
6.680 6.680 
6.730. 6.730 
6.860 6.860 
6.651 6.651 
66173 6.296 


- 448 7 


100.000 
100.000 
100.000 
100.000 


PAR VALUE 
SHARES 


14,000,000.00 
6,000,000.00 
50,000,000.00 
50,000,000.00 


2,739,645,000.00 





PAGE: 6 
08/07/00 09:39:30 
BOOK VALUE 


14,000,000.00 

6,000,000.00 
50,000,000.00 
50,000,000.00 
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* ACTIVE TRANSACTIONS 


* 








INVSMT DESCRIPTION/POOL# 
NO. MEMO 

34710 T NOTE (99.26) 
34711 T NOTE(99.28) 
34722 NOTE - (99:24 ) 
34713 T NOTE (99.275) 
34714 T NOTE(99.275) 
35520 T-NOTE. (98.2) 
35521 T NOTE (98.10) 
35522 T NOTE (99.41) 
35523 T NOTE (99.11) 
35924 ‘PY NOTE:(99.25) 
35525 Te NOTE 99'..4.6) 
35526 T= NOTE (99). 6) 
35527 L-NOTPE( 99.16) 
35528 T NOTE (99.16) 
38043 BK AMER CD 
38096 T NOTE (99.18) 
38097 T NOTE (99.25) 
38098 T NOTE (99.25) 
38099 T NOTE (99.18) 


CTT 7 26 -OoUN hy ay Ook SAN 


FoR ANAC 1 S2C.0 


MR. os DANIEL DALY At 1p. =. 6.504 S-@ 48P 7 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 1 
07/01/00 TO 07/31/00 RUN: 08/07/00 09:39:23 
SETTLEMENT DATE BASIS 
31 FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
40 07/31/00 07/31/00 AMRT 6.125 82,890.00 
08/01/00 07/31/00 6.420 -82,890.00 
89 07/31/00 MAT 6.125 =7,000,000.00 =7,000,000.00 =214,.375..'00 
08/01/00 07/31/00 6.420 7,-214.,375:200 
40 07/31/00 07/31/00 AMRT 6.125 78,150.00 
08/01/00 07/31/00 6.410 -78,150..00 
74 07/31/00 MAT 6.125 -7,000,000.00 -7,000,000.00 = 2:14, 3:79:00 
08/01/00 07/31/00 6.410 714204, 375.00 
40 40 07/31/00 07/12/00 SALE 6.125 -7,000,000.00 -6,912,205.00 = 191, 99'S 3.159 -86,974.69 
07/12/00 07/12/00 6.440 87, 795.00 Tg VOD IASB 
40 40 (07/31/00 07/19/00 ‘SALE 6.125. - =7,000,;000..00 -=6,920 138.12 -200,240.38 =718, 168.13 
07/19/00 07/19/00 6.420 79,861.88 1, V9.9; T4663 
40 07/31/00 07/31/00 AMRT 6.125 80, 598:..73 
08/01/00 07/31/00 6.420 =80, 598; 73 
87 07/31/00 MAT 6.125 --7,000,000.00 ~-7,000,000.00 = 2164, S71'9100 
08/01/00 07/31/00 6.420 Np 2045-375: 500 
19 01/31/02 07/31/00 INTR 6.250 =312,,500.:00 
07/31/00 08/01/00 07/31/00 6.710 312,500.00 
19 01/31/02 07/31/00 INTR 6.250 -625,000.00 
07/31/00 08/01/00 07/31/00 6.654 625,000.00 
129 01/31/02 07/31/00 INTR 6.250 =125,,/000:..00 
07/31/00 08/01/00 07/31/00 6.409 125,000.00 
59 01/31/02 07/31/00 INTR 6.250 -187,500.00 
07/31/00 08/01/00 07/31/00 6.409 187,500.00 
19 01/31/02 07/31/00 INTR 6.250 =1516,,-250..:010 
07/31/00Q8/01/00 07/31/00 6.305 156,250.00 
1:9 01/31/02 07/31/00 INTR 6.250 =312,, 5010:..00 
07/31/00 08/01/00 07/31/00 6..3:7'0 312,500.00 
19 01/31/02 07/31/00 INTR 6.250 -312, 500:.00 
07/31/00 08/01/00 07/31/00 6.372 312,500.00 
19 01/31/02 07/31/00 INTR 6.250 =31:2;,500.00 
07/31/00 08/01/00 07/31/00 6.361 312,500.00 
19 01/31/02 07/31/00 INTR 6.250 =312,,.500200 
07/31/00 08/01/00 07/31/00 6.370 312,500.00 
19 40 07/18/00 07/18/00 MAT 6.050 -25,000,000.00 -25,000,000.00 -815, 069.44 
08/01/00 07/18/00 6.050 25,815,069.44 
139 01/31/02 07/31/00 INTR 6.375 -255,000.00 
07/31/00 08/01/00 07/31/00 6.616 255,000.00 
19 01/31/02 07/31/00 INTR 6.375 -255,000.00 
07/31/00 08/01/00 07/31/00 6.506 255,000.00 
19 01/31/02 07/31/00 INTR -6.375 -259, 000. 00 
07/31/00 08/01/00 07/31/00 6.506 255,000.00 
19 01/31/02 07/31/00 INTR 6.375 =299)7 000.00 
07/31/00 08/01/00 07/31/00 6.612 255,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 


T NOTE (99...25) 


T NOTE (99.18) 

BK AMER CD 

FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
BNY BA 
BK AMER CD 
BK AMER 
BK AMER 
SALOMON CP 
BK AMER 
MERRILL CP 
MERRILL CP 
MERRILL CP 
MERRILL CP 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 


BK AMER 


Cun fi YY / CuO U NET Y 


MR 


BANK 
CASH 


19 
07/3 
1g 
OL/3 
19 
19 
9 
ae) 
ae) 
HRS) 
19 
1-9 
ae) 
ig 
BS) 
1g 
ale) 
19 
19 
169 
IL©) 
ALS) 
19 


19 


BROK 
DATE 


1/00 


1/00 
40 


40 
40 
70 
40 
40 
40 
89 
40 
45 
45 
45 
45 
40 
40 
40 
40 
40 
40 


40 


DOAN -f Ed 


MATURITY 
/ENTRY 


01/31/02 
08/01/00 
01/31/02 
08/01/00 
07/07/00 
08/01/00 
07/06/00 
08/01/00 
07/06/00 
08/01/00 
07/06/00 
08/01/00 
07/03/00 
08/01/00 
07/05/00 
08/01/00 
07/18/00 
08/01/00 
07/12/00 
08/01/00 
07/18/00 
08/01/00 
07/14/00 
08/01/00 
07/17/00 


48/01/00 


07/18/00 
08/01/00 
07/19/00 
08/01/00 
07/18/00 
08/01/00 
07/18/00 
08/01/00 
07/18/00 
08/01/00 
07/18/00 
08/01/00 
07/18/00 
08/01/00 
07/03/00 
08/01/00 
07/03/00 


FRANCIS 
dp 5 = B54) = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-35,000,000.00 
-50,000,000.00 
-50,000,000.00 
-14,500,000.00 
-40,000,000.00 
-50,000,000.00 
-50,000,000.00 
-35,000,000.00 
-25,000,000.00 
-15,000,000.00 
-17,000,000.00 
-18,000,000.00 
-10,000,000.00 
-20,000,000.00 
-2,000,000.00 
=157:000;7 000200 
-7,000,000.00 
-6,000,000.00 
-11,000,000.00 


-20,000,000.00 


F AN 
DALY 4 
DETAIL TRANSACTION REPORT - 

07/01/00 TO 07/31/00 
SETTLEMENT DATE BASIS 
31 FUNDS 

TRADE/ TXN COUPON 

SETTLE TYP YIELD 
07/31/00 INTR 6.375 
07/31/00 6.502 
07/31/00 EINTR 6.375 
07/31/00 6.612 
07/07/00 MAT 6.170 
07/07/00 6.17.0 
07/06/00 MAT 6.020 
07/06/00 6.114 
07/06/00 MAT 6.020 
07/06/00 6.114 
07/06/00 MAT 6.020 
07/06/00 6.108 
07/03/00 MAT 6.250 
07/03/00 6.250 
07/05/00 MAT O<- 250 
07/05/00 6.250 
07/18/00 MAT 6:250 
07/18/00 6.250 
07/12/00 MAT 6.330 
07/12/00 6.411 
07/18/00 MAT 6.500 
07/18/00 6.500 
07/14/00 MAT 6.560 
07/14/00 6.630 
07/17/00 MAT 6.560 
07/17/00 6.634 
07/18/00 MAT 6.560 
07/18/00 O15.63)5 
07/19/00 MAT 6.560 
07/19/00 6.636 
07/18/00 MAT 6.640 
07/18/00 6.640 
07/18/00 MAT 6.640 
07/18/00 6.640 
07/18/00 MAT 6.640 
07/18/00 6.640 
07/18/00 MAT 6.640 
07/18/00 6.640 
07/18/00 MAT 6.640 
07/18/00 6.640 
07/03/00 MAT 6.630 
07/03/00 6.630 
07/03/00 MAT 6.630 
07/03/00 6.630 


08/01/00 


CO 


448 7 


BOOK VALUE 
PREM / (DISC) 


-~35,000, 000.00 
~49, 230,777.78 
~49,,230; 777-78 
=-14,291,473.89 
-40,000,000.00 
-50,000,000.00 
-50, 000,000.00 
-34,556,900.00 
-25,000,000.00 
-14,841, 466.67 
-16,811,035.56 
-17,796, 640.00 
-9,885,200.00 
-20,000,000.00 
-2,000,000.00 
-15, 000,000.00 
-7,000,000.00 
-6,000,000.00 
-11,000, 000.00 


-20,000,000.00 


PAGE: 2 
RUN: 08/07/00 09:39:23 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=2559,, 000... 00 
-255,000.00 
=797), 815528 
=169,222 222 
=T69 7222 5.22 
=208;, 526.12 
-A79:;, 166: 67 
=6 167, 319244 
=129;, %66. 07 
-443,100.00 
=334, 027.78 
=1587, 533.33 
-188,964.44 
-203;.3160)..00 
-114,800.00 
=221 7. 333533 
=2:2, L3Si39 
=166; 000.00 
=—17;, 466.67 
-66, 400.00 
—8457 0383.33 


147 S33—33 


SETTLEMENT 
255,000.00 
255,000.00 
35,797,815. 28 
50,000,000.00 
50,000,000.00 
14,500, 000.00 
40,479, 166.67 
50,616, 319.44 
50,729, 166.67 
35, 000,000.00 
25,334,027.78 
15, 000,000.00 
17,000,000.00 
18, 000,000.00 
10,000,000.00 
20,221, 333.33 
2,022, 133.33 
15,166,000.00 
7,077,466. 69 
6,066, 400.00 

11,081, 033.33 


2051474333033 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 

38322 SALOMON BROTHERS 
38323 UNIV OF CALIF 
38324 SALOMON BROTHERS 
38325 SALOMON BROTHERS 
38329 MERRILL LYNCH 
38330 MERRILL LYNCH 
38331 MERRILL LYNCH 
38338 TRANSAMERICA C/P 
38339 TRANSAMERICA C/P 
38347 UNIV OF CALIF 
38353 SALOMON C/P 

38354 MERRILL LYNCH C/P 
38355 MERRILL LYNCH C/P 
38356 SALOMON S/B CP 
38357 SALOMON S/B CP 
38358 SALOMON S/B CP 
38359 SALOMON S/B CP 
38360 SALOMON S/B CP 
38361 SALOMON S/B CP 
38362 SALOMON S/B CP * 
38363 SALOMON S/B CP 
38364 SALOMON S/B CP 





Clty ys Ss OU NT Y 


OF SAN FRANCISCO 








MR. DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/00 TO 07/31/00 
SETTLEMENT DATE BASIS 
31 FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
19 89 07/03/00 07/03/00 MAT 6.520 -10,000,000.00 -9,927,555.56 
08/01/00 07/03/00 6.568 
19 40 07/12/00 07/12/00 MAT 6.540 -5,000,000.00 -4,955,491.67 
08/01/00 07/12/00 6.599 
19 89 07/18/00 07/18/00 MAT 6.600 -50,000,000.00 -49,505,000.00 
08/01/00 07/18/00 6.666 
19 89 07/21/00 07/21/00 MAT 6.600 -15,000,000.00 -14,843,250.00 
08/01/00 07/21/00 6.670 
19 45 07/05/00 07/05/00 MAT 6.550 -10,000,000.00 -9,934,500.00 
08/01/00 07/05/00 6.593 
19 45 07/06/00 07/06/00 MAT 6.550 -11,000,000.00 -10, 925,948.61 
08/01/00 07/06/00 6.594 ; 
19 45 07/17/00 07/17/00 MAT 6.600 -10,000,000.00 -9,912,000.00 
08/01/00 07/17/00 6.659 
19 40 07/05/00 07/05/00 MAT 6.550 -27,637,000.00 -27,486,148.04 
08/01/00 07/05/00 6.586 
19 40 07/07/00 07/07/00 MAT 6.520 -30,000,000.00 -29, 826,133.33 
08/01/00 07/07/00 6.558 
19 89 07/14/00 07/14/00 MAT 6.510 -14,870,000.00 -14,770,507.31 
08/01/00 07/14/00 6.554 
19 89 07/24/00 07/24/00 MAT 6.550 -50,000,000.00 -49,690, 694.44 
08/01/00 07/24/00 6.591 
19 45 07/06/00 07/96/00 MAT 6.550 -50,000,000.00 -49,863,541.67 
08/01/00 07/06/00 6.568 
19 45 07/05/00 07/05/00 MAT 6.550 -50,000,000.00 -49,872, 638.89 
XQ8/01/00 07/05/00 6.567 
19 89 07/12/00 07/12/00 MAT 6.550 -6,000,000.00 -5,977,074.00 
08/01/00 07/12/00 6.575 
19 89 07/12/00 07/12/00 MAT 6.550 -6,000,000.00 -5,977,074.00 
08/01/00 07/12/00 6.575 
19 89 07/12/00 07/12/00 MAT 6.550 -4,000,000.00 -3,984,724.33 
08/01/00 07/12/00 6.572 
19 89 07/12/00 07/12/00 MAT 6.550 -6,000,000.00 -5,977,074.00 
08/01/00 07/12/00 6.575 
19 89 07/12/00 07/12/00 MAT 6.550 -4,000,000.00 -3,984,716.00 
08/01/00 07/12/00 6.575 
19 89 07/12/00 07/12/00 MAT 6.550 -2,000,000.00 -1,992,358.00 
08/01/00 07/12/00 6.575 
19 89 07/12/00 07/12/00 MAT 6.550 -3,000,000.00 -2,988,537.00 
08/01/00 07/12/00 6.575 
19 89 07/12/00 07/12/00 MAT 6.550 -3,000,000.00 -2,988,537.00 
08/01/00 07/12/00 6.575 
19 89 07/12/00 07/12/00 MAT 6.550 -4,000,000.00 -3,984,716.00 
08/01/00 07/12/00 6.575 


PAGE: 3 

RUN: 08/07/00 09:39:23 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-72,444.44 
+445, 508333 
-495,000.00 
=1516, /'50:..00 
=65:,,9010:..010 
= 14), 051.39 
-88,000.00 
=150;,851.96 
=173,,366.67 
=99,492::69 
=309), 305:..56 
=13'6; 458'.3:3 
AZT, SO da del 
=22, 92:6. 0:0 
=227, 926.00 
=] 521.9507) 
-22, 926.00 
=157;28400 

-7, 642.00 
= A300 
-11,463.00 


17 234). 00 


10,000,000.00 
5,000,000.00 
50,000,000.00 
15,000,000.00 
10,000,000.00 
11,000,000.00 
10,000,000.00 
27, 637,000.00 
30,000,000.00 
14,870,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
6,000,000.00 
6,000,000.00 
4,000,000.00 
6,000,000.00 
4,000,000.00 
2,000,000.00 
3,000,000.00 
3,000,000.00 


4,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/POOL# 
MEMO 


SALOMON S/B CP 
IBM CREDIT CORP C/P 
T NOTE (99.16) 

FEDL HOME LOAN BK CONS 
BK AMER C/P 

FEDL HOME LOAN BK CONS 
FEDL HOME LLN MTG CORP 
NY TIMES CP 

SOLOMON SMITH CP 

BK AMER CD 

BK AMER CD 

BK AMER CD 

FEDL HOME LLN MTG CORP 
FEDL HOME LLN MTG CORP 
SALOMON BROS. CP 
SALOMON BROS. 


CHANGE FUND NO 
SALOMON BROS CP 


CP 
SALOMON BROS CP 
SALOMON BROS CP 
BK AMER CD of 
BK AMER CD 


BK AMER CD 


Chr Ye C07 U Ne OF SAN FRANCISCO 
MR. DANIEL DALY Ae So = Sah 46-4 48 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/00 TO 07/31/00 
SETTLEMENT DATE BASIS 
31 FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
eS, 89 07/12/00 07/12/00 MAT 6.550 -12,000,000.00 -11,954,148.00 
08/01/00 07/12/00 6.575 
19 40 07/05/00 07/05/00 MAT 6.630 -50,000,000.00 -49,944,750.00 
08/01/00 07/05/00 6.637 
19 89 06/30/02 07/06/00 SALE 6.250 -25,000,000.00 -24,873,046.88 
08/07/00 07/06/00 G.525 126, 953212 
19 40 07/28/00 07/28/00 MAT 624950 =16,0007:000.00' =15, 91:9), 733.33 
08/01/00 07/28/00 6.483 
19 40 07/07/00 07/07/00 MAT 6.800 -15,000,000.00 -14, 980,166.67 
08/01/00 07/07/00 6.809 
1:9 40 07/21/00 07/21/00 MAT 6.420 =25,000,000..00 =24,-906,.375..00 
08/01/00 07/21/00 6.444 ; 
Io 40 08/29/00 07/05/00 PURC 6.410 10,000,000.00 9,902,069.44 
07/05/00 07/05/00 6.473 =9:7, 930.56 
19 40 08/02/00 07/05/00 PURC 6.550 1,856,000.00 1,846,544.71 
07/05/00 07/05/00 6.584 =9 7459.29 
19 89 08/03/00 07/05/00 PURC 6.530 50,000,000.00 49,736,986.11 
07/05/00 07/05/00 6.965 = 2,63; 01389 
19 40 10/02/00 07/05/00 PURC 6.700 41,000,000.00 41,000,000.00 
07/05/00 07/05/00 6.700 
19 40 10/10/00 07/05/00 PURC 6.700 42,000,000.00 42,000,000.00 
07/05/00 07/05/00 6.700 
19 40 10/11/00 07/05/00 PURC 6.700 30,000,000.00 30,000,000.00 
07/05/00 07/05/00 6.700 
19 40 08/29/00 07/06/00 PURC 6.410 20,000,000.00 19,807,700.00 
\XQ7/05/00 07/06/00 6a47:2 =192;, 300 200 
19 40 08/29/00 07/06/00 PURC 6.410 10,000,000.00 9,903 ;890'..00 
07/05/00 07/06/00 C412 =96;,-1590-.010 
19 89 08/02/00 07/06/00 PURC 6.530 30,000,000.00 29,853,075.00 
07/05/00 07/06/00 6.562 -146,925.00 
9 89 08/02/00 07/06/00 PURC 6.530 20,000,000.00 19,902,050.00 
07/05/00 07/06/00 6.962 =977,99.0'..00 
19 89 08/10/00 07/06/00 PURC 6.530 .26,000,000.00 25,834,469.44 
07/05/00 07/06/00 6.590 = L657 93.0)916 
19 89:08/10/00/,07/06/700. PURC -.6:530° .14,000,000:00 . 13,-911,500.00 
07/05/00 07/06/00 6.543 -88,500.00 
19 89 08/10/00 07/06/00 PURC 6.530 10,000,000.00 9,936, 600.00 
07/05/00 07/06/00 629163 -63,400.00 
19 40 09/26/00 07/06/00 PURC 6.580 4,000,000.00 4,000,000.00 
07/05/00 07/06/00 6.580 
ey) 40 09/26/00 07/06/00 PURC 6.580 5,000,000.00 5,000,000.00 
07/05/00 07/06/00 6.580 
VY) 40 09/26/00 07/06/00 PURC 6.580 6,000,000.00 6,000,000.00 
07/05/00 07/06/00 6.580 


PAGE: 4 

RUN: 08/07/00 09:39:23 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-45,,852 00 

12,000,000.00 
=99),. 290.00 

50,000,000.00 
=25, 47/5594 =109,,.375:200 

25,007,897.42 
-80,266.67 

16,000,000.00 
=19),833:.33 

15,000,000.00 
=93;, 625:..00 


25,000,000.00 
-9,902,069.44 
-1,846,544.71 
=49,,73'6, 9 8GnI1e 
-41,000,000.00 
-42,000,000.00 
-30,000,000.00 
=19,, 807, 7:00:00 
=9,,903,73850.--00 
=29),/ 8537, 075200 
=197-90:2,050500 
-25,834,469.44 
=137, 9115500300 
=9, 93'6,600/00 
-4,000,000.00 
-5,000,000.00 


-6,000, 000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 





DESCRIPTION/POOL# 
MEMO 

BK AMER CD 

BK AMER CD 

BK AMER CD 

BK AMER CD 

BK AMER CD 

BK AMER CD 

BK AMER CD 
SALOMON BROS C/P 
BNY INT (164153.84) 
BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. ‘ 
BK AMER C.D. 

BK AMER C.D. 


CITT YY / COUNT ¥ 


MR. 
BANK BROK 
CASH DATE 

eS 40 

19 40 

19 40 

19 40 

1.9 40 

19 40 

19 40 

‘ES 89 

19 99 

99 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

19 40 

189 40 

129 40 

IY) 40 

IY) 40 


DANTIEL 


MATURITY 
/ENTRY 


09/26/00 
07/05/00 
09/26/00 
07/05/00 
09/26/00 
07/05/00 
09/26/00 
07/05/00 
09/26/00 
07/05/00 
09/26/00 
07/05/00 
09/26/00 
07/05/00 
09/13/00 
07/06/00 
09/30/00 
07/06/00 


07/06/00 
09/01/00 
07/10/00 
09/01/00 
07/10/00 
09/01/00 
47/10/00 
09/05/00 
07/10/00 
09/05/00 
07/10/00 
10/03/00 
07/10/00 
10/03/00 
07/10/00 
10/03/00 
07/10/00 
10/24/00 
07/10/00 
11/01/00 
07/11/00 
11/01/00 
07/11/00 
11/08/00 


448 7 


BOOK VALUE 
PREM / (DISC) 


4,000,000.00 
6,000, 000.00 
2,000,000.00 
3,000,000.00 
4,000, 000.00 
6,000, 000.00 
10,000,000.00 
24,687,104.17 
-312,895.83 
25,000,000.00 
-25,000, 000.00 
2,000,000.00 
14,000,000.00 
9,000,000.00 
20,000,000.00 
18,000,000.00 
8, 000,000.00 
6,000,000.00 
11, 000,000.00 
35, 000,000.00 
13,000, 000.00 
27,000, 000.00 


25,000,000.00 


OF AN FOR A NC LD -s-€-O 
DALY A. ih, = ow Ona) = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/00 TO 07/31/00 
SETTLEMENT DATE BASIS 
31 FUNDS 
TRADE / TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
07/06/00 PURC 6.580 4,000,000.00 
07/06/00 6.580 
07/06/00 PURC 6.580 6,000,000.00 
07/06/00 6.580 
07/06/00 PURC 6.580 2,000,000.00 
07/06/00 6.580 
07/06/00 PURC 6.580 3,000,000.00 
07/06/00 6.580 
07/06/00 PURC 6.580 4,000,000.00 
07/06/00 6.580 
07/06/00 PURC 6.580 6,000,000.00 
07/06/00 6.580 
07/06/00 PURC 6.580 10,000,000.00 
07/06/00 6.580 
07/06/00 PURC 6.530 25,000,000.00 
07/06/00 Gross 
07/05/00 PURC 5-550 25,;000;:000:.00 
07/05/00 52950 
07/05/00 SALE 5.550 -25,000,000.00 
07/05/00 92550 
07/10/00 PURC 6.560 2,000,000.00 
07/10/00 6.560 
07/10/00 PURC 6.560 14,000,000.00 
07/10/00 6.560 
07/10/00 PURC 6.560 9,000,000.00 
07/10/00 6.560 
07/10/00 PURC 6.560 20,000,000.00 
07/10/00 6.560 
07/10/00 PURC 6.560 18,000,000.00 
07/10/00 6.560 
07/10/00 PURC 6.630 8,000,000.00 
07/10/00 6.630 
07/10/00 PURC 6.630 6,000,000.00 
07/10/00 6.630 
07/10/00 PURC 6.630 11,000,000.00 
07/10/00 6.630 
07./10:7002 PURG. 26:5630,-357,000;,00.0.00 
07/10/00 6.630 
07/11/00 PURC 6.680 13,000,000.00 
07/12/00 6.680 
07/11/00 PURC 6.680 27,000,000.00 
07/12/00 6.680 
07/11/00 PURC 6.680 25,000,000.00 
07/12/00 6.680 


07/11/00 


PAGE: 5 

RUN: 08/07/00 09:39:23 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-4,000,000.00 
-6,000,000.00 
-2,000,000.00 
-3,000,000.00 
-4,000,000.00 
-6,000,000.00 
-10,000,000.00 
=24 684g OA 7 
-25,000,000.00 
=1'64,,153 84 
25,164; 153.84 
-2,000,000.00 
-14,000,000.00 
-9,000,000.00 
-20,000,000.00 
-18,000,000.00 
-8,000,000.00 
-6,000,000.00 
-11,000,000.00 
-35,000,000.00 
-13,000,000.00 
-27,000,000.00 


-25, 000,000.00 















. 38412 2VSOMON BHO 8 oe 
a hate DE vee ne eae 9 
wait? Be weet Ce CSS Te. 

i tk 

ia 


“qetre ook ms etre ea 


757 = 


a 


e7 Pe 25 








Tre 


“0 


bare 
“eA FOW: 


ne 20. oRA02 08 05.3" 


42 


aC: 


300. ‘Biirevee save 
\o0; DINTR NEO = 








EOS TO 00 - phe deta 


MATOS 06 robe ts ham 
ep\or ac O37 \s2iee pave 
CATON C1irewwe | 
DaLgrveo 2. yTows BONG. 
BINTO\GO OASTOVOO 
OR\ro 6. \Fo\0e SAC 








€ e320 
e230 


00 OA\I0100 EHHC «6° 826 
* GA\IONOO Siar gkse. -- 
~q6 Gatoeba os. TO\oo 


2*?ec 


‘OEE a. <8" peo! 000" oo 





eft: 
end 
2286 
2 228 
f° 2eR. 
Spek” 





Osaeioo Os oR\Co-— 2G 
~~ = a OSROR CSE F° 200 
Bi ioe\ue aay eiee's : 2 220! 
OB\30.80 G1 ise" Biine 222d 
Bas SE \a8 Gs e""E3 
DBatyA.00 8: 230 
_ B35 kOR N66 or Sno 
DaNENOD #7 209 
aN Ge we & 20 
Ga\e2\oa--4 ¢ ‘ane 
Perey: Se San 
TSEVRES OG GLANS LO Bh e' Sat 
SevoeNat: ojNeeior agit 
a Sa\ er <0 ; prt <a0% 
o wer oh Figo = 
S2\Ia 0 S3\c i ; 
G ra i¢ é 
Ja\ Few ey7 9 
sil ‘ob ‘ tL wt 
ee m_ 63.04 i 
\re2ys f = ' ET 
awe Loi JAdy ‘ : 
neh Peatene = . 
oLvir aw WES IS iu“ We ceak - 
: a 22 F 
t é ’ 


os 000" 568" oF 
=Sb" goo" 850° ou “Se Sone*¢ 


Te" G00". 00" on- 





s 200" 090" ap 
-3a*go0" 900° 7 
So n0g! p00" oo 


the ogarade"te 


Sa‘ gop* aan" oo. 


> ope a8" 06 “ 3* oan" 00°08 


1° “o0n* n90° De =. 00" 900° ot 
088 “bee “20 
goa" 60 


52° 9G0"906- on. se 
: 35° 8a2 82 


“$0 Gee* qosag «se ens" 104°). 


5 ian aoe" Oe- 29017" RNG 


. tenes he --tsihh ean « 
+ th SH ve ;. va ew 
4 ont waa = ” as 
“ve ip ets a ; > ? 
i 
ip + en a = 
: 
La? 
i 
Ere F 
ef 7 i i - a 
’ 
z ria 
“ 
ae a — 


ae 9on¢ ae 


Fo’ Gop eon” Gt 


’ 





er nee” wean 
10 ee" 20g’ Wt 


eye’ Den oe 


aoe opp agt 2 
-3 sop’ oe - 
ee rea 

sS' Cg ea 


~*~“ ome 
AT 


* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 
38429 BK AMER C.D. 
38430 BK AMER C.D. 
38431 BK AMER C.D. 
38432 BK AMER C.D. 
38433 MERRILL LYNCH C/P 
38434 SALOMON C/P 
38435 BK AMER C.D. 
38436 BK AMER C.D. 
38437 BK AMER C.D. 
38438 MERRILL LYNCH C/P 
38439 UNIV OF CALIF. C/P 
38440 UNIV OF CALIF C/P 
38441 ALBERTSON C/P 
38442 MERRILL LYNCH C/P 
38443 MERRILL LYNCH CP 
38444 NEW YORK TIMES CP 
38445 CLOROX CP 


Cl TY / C-O UN TY O F SAN 
MR. DANIEL DALY 4 1 
DETAIL TRANSACTION REPORT - 
07/01/00 TO 07/31/0 
SETTLEMENT DATE BASIS 
31 FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON 
CASH DATE /ENTRY SETTLE TYP YIELD 
19 40 11/21/00 07/11/00 PURC 6.680 
07/11/00 07/12/00 6.680 
dle) 40 11/21/00 07/11/00 PURC 6.680 
07/11/00 07/12/00 6.680 
fe) 40 11/21/00 07/11/00 PURC 6.680 
07/11/00. -07/12700 6.680 
19 40 11/21/00 07/11/00 PURC 6.680 
07/11/00 07/12/00 6.680 
cee) 45 09/11/00 07/14/00 PURC 6.500 
07/13/00 07/14/00 6.570 
19 89 08/17/00 07/18/00 PURC 6.510 
07/18/00 07/18/00 6.546 
ee) 40 09/05/00 07/18/00 PURC 6.550 
07/18/00 07/18/00 6.950 
ale) 40 12/19/00 07/18/00 PURC 6.730 
07/18/00 07/18/00 6.730 
eg 40 01/02/01 07/19/00 PURC 6.860 
07/18/00 07/19/00 6.860 
ES 45 08/29/00-.07/27/00 PURC 6.480 
07/26/00 07/27/00 6.519 
19 40 08/23/00 07/27/00 PURC 6.480 
07/26/00 07/27/00 6,902 
19 40 09/05/00 07/27/00 PURC 6.480 
07/26/00 07/27/00 G27 
19 40 08/14/00 07/28/00 PURC 6.490 
7/28/00 07/28/00 6.510 
iE 45 08/24/00 07/28/00 PURC 6.480 
07/28/00 07/28/00 65512 
169 45 08/30/00 07/28/00 PURC 6.480 
07/28/00 07/28/00 6.919 
19 40 09/07/00 07/28/00 PURC 6.500 
07/28/00 07/28/00 6.548 
dey) 40 09/18/00 07/28/00 PURC 6.480 
07/28/00 07/28/00 6.541 


FRANCIS 
5 = > 5 4 = 

FIXED INCOME 

0 


PAR VALUE 
ORIGINAL FACE 


10,000,000.00 
10,000,000.00 
14,000,000.00 
6,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
5,000,000.00 
3,500,000.00 
1,000,000.00 
50,000,000.00 
40,000,000.00 
1,000,000.00 


1,000,000.00 


C O 
448 7 


BOOK VALUE 
PREM / (DISC) 


PAGE: 6 

RUN: 08/07/00 09:39:23 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 





10,000,000.00 
10,000,000.00 
14,000,000.00 

6,000,000.00 


24, 733,680.56 
=266,3197..44 
49,728, 750.00 
=2117-290'..00 
50,000,000.00 


50,000,000.00 
50,000,000.00 


49,703,000.00 
=297, 000 . 00 
497515, 100.00 
-24,300.00 
3,474,800.00 
=20;,200:...00 
99'67°93.5\..28 
=3;,0'64) 72 
49,7957 000.00 
-243,000.00 
39,762,400.00 
=2377 600.00 
O92 709 122 

=7 7402.78 
990,640.00 
397360700 


-10,000,000.00 
-10,000,000.00 
-14,000,000.00 
-6,000,000.00 
=24, 13371080 56 
-49,728,750.00 
-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
-49,703,000.00 
-4,975,700.-00 
-3,474,800.00 
=9'9'6,, 9351528 
-49,757,000.00 
=39, 762,400.00 
=9'912 SIZ 


-990,640.00 
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* ACTIVE TRANSACTIONS * 


PAR 

TYPE/ WEIGHTED 

TXN# YIELD 

PURC 62903 
( 54) 

SALE 6.123 
( 4) 

INTR 6.506 
( 15) 

MAT 6.459 
( 51) 

ACR 6.447 
( 3) 


PAR VALUE 


1009356000.00 


-64,000,000.00 


-1026007000.00 


C Le. -Y¥.7/ 7 C-0.U N TY OF SAN FRANCISCO 
MR. DANTEL DALY A WS: = 8. O04 3.4. a BaF 
DETAIL TRANSACTION REPORT - FIXED INCOME 
07/01/00 TO 07/31/00 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) 
eS ee ee ee ae ee oS eS, Sees eS ease es See ee eee 
1006437451.93 -—2,918, 548.07 
3635-705; 3910'. 00 294,610.00 sal a faa ele 
-4,186,250.00 
-1020717664.53 -10485725.74 
Jat 638.73 =241 638. 03 


PAGE: 7 


RUN: 08/07/00 09:39:23 


(GAIN) / 


LOSS SETTLEMENT 


-1006437451.93 


=839), 2591:016 647 5025,3)12.,1 7 


1025914054.80 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
Layestment Reports SUSAN LEAL 
: TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





September 8, 2000 

4 The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

0 San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past two months, the results reflect 
earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 32,497,289 Earned Interest Yield 
Total Net Earnings $ 29,076,636 Pooled Funds 6.335% 
Average Age of Portfolio 358 Days All Funds 6.421% 


Total cost of the securities on hand on August 31, 2000 was $2,646,924,683 with a market value of 
$2,644,541,022 plus fixed assets accrued earnings of $12,714,851. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
August 31, 2000. These investments are in compliance with California Code and our statement of investment 
policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of August 2000, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on August 31, 2000. 

4. General journal detailing purchases, sales, and interest activities during the month of August 
2000. 
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(FS/ERNES 
Co. 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 

AVERAGE DAILY PORTFOLIO BALANCE: 

EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 

CURRENT AMORTIZED BOOK VALUE: 

WEIGHTED AVERAGE YIELD AT END OF PERIOD: 
WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


Au 


Y/Y COUNTY OF SAN PAN 6 ts oO 
DAN DT Bis Db APE Y 415-554-4487 
POR! FO. 16o: STA hrs TT cs PAGE 
8/01/00 THROUGH 8/31/00 RUN: 09/05/00 09 
ALL FUNDS 
-------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 
"Tae, We 6ST BOD ee ee NYA 6, 726), 
14,.25574 30.89 00 00 N/A 1A255) 
2, 625,952053.17 00 00 * “N/A 2,625; 952; 
6.392 .000 .000 N/A 
2,646,924, 682.66 00 00 N/A 2,646,924, 
2,650,563, 510.95 00 * £60 N/A 2,650,563, 
6.330 .000 .000 N/A 
358 0 0 N/A 
358 0 0 N/A 


DOCUMENTS DEPT. 


SEP 4 3 2000 


SAN FRANCISCO 
PUBLIC LIBRARY 
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691.28 
130-87 
053%..17 
6.2392 
682.66 
5105.95 
6.330 
N/A 
N/A 


6.392 
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Cl hy Osu IN Tey OF SAN ERAN CL SCO 
MR. DANIEL DUAL LX 4°1.5°=555 A= 4 4°8- 7 PAGE: 1 
(SIRPT) INVESTMENT i NoV BUN “2 OCR Y RUN: 09/06/00 00:01:21 
INVESTMENTS OUTSTANDING AS OF 8/31/00 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 12 TREASURY NOTES 42.56% (C) 52492 5.831 98.821 1,140,005, 000.00 1,126,564, 185.29 
(Investment Type) 41 FNMA DISCOUNT NOTES 4.4934C) 65435 6.609 97-2370 122,000,000.00 118,791,450.00 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 3:43:03: (C) 6.469 6.589 98168 89,000,000.00 87, 369,298 89 
(Investment Type) 44 FMC DISCOUNT NOTES {2163 0G) 6.424 6.527 98.424 34,000,000.00 33,464,051.67 
(Investment Type) 51 BANKERS ACCEPTANCE-DOMESTIC - 54% (C) 6.070 6.716 -97..819 14; 500, 000...00 14,183,730.69 
(Investment Type) 81 COMMERCIAL PAPER DISC LOS TLS (EC) 6.503 “G.570) 98.972 286,500,000.00 283,591, 966:.12 
(Investment Type) 91 NEGOTIABLE C.D.'S 37.143 (C) 6.628 6.628 100.000 983,000,000.00 983,000,000.00 


ASSETS FIXED 6.4114 °:6.280 99173 =>-2,-669, 005, 000.005) 27646, 924 1682266 
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(RPTMKT 
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INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


T 


r 


£ 


M 





NOTE (99.25) 
02/29/96 02/28/01 
NOTE (99.25) 
02/29/96 02/28/01 
NOTE (99.16) 
02/29/96 02/28/01 
NOTE (98.5) 
03/11/96 02/28/01 
NOTE (98.5) 
03/11/96 02/28/01 
NOTE (98.19) 
03/11/96 02/28/01 
NOTE 
04/24/97 
NOTE 
04/24/97 
NOTE 
04/24/97 
NOTE 
04/24/97 04/30/01 
NOTE (100.2) 
05/15/98 05/15/01 
NOTE (100.2) 
05/15/98 05/15/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (97.8) 
08/15/96 08/15/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (97.11) 
09/03/96 08/31/01 
NOTE (99.26) 
08/31/99 08/31/01 
NOTE (99.30) ¥# 
08/31/99 08/31/01 
NOTE (99.235) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 


04/30/01 
04/30/01 


04/30/01 


Cok, Lf 
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yYy/cCcou 
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DANTEL 
INVESTMENT INVENTORY WITH MARKET VALUE 
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EF SA 


DALY 


N FRANCI 


415-5 5 4 


INVESTMENTS OUTSTANDING AS OF 08/31/00 
MAJOR SORT KEY IS ICC# 


CUS TEP 


912827X23 
912827X23 
912827X23 
912827X23 
912827X23 
912827X23 
912827xX64 
912827X64 
912827X64 
912827xX64 
9128274E9 
9128274E9 
912827 5H 
9128275H1 
91282 75H1 
912827892 
912827239 
912827:239 
912827239 
912827239 
SV2Z8Z7T5P3 
SUZE2T SPS 
9128275P3 


SUZ 27S P3 


BANK 
BROK 


FUND 
SAFE 
100 
000 
95310 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
953'0 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
5.6250 
5.6800 


#56250 


5.6800 
5; 6250 
5.7400 
5.6250 
6.0600 
5.6250 
6.0600 
5.6250 
5.9600 
6.2500 
6.6928 
6.2500 
6.6974 
6.2500 
6.6928 
6.2500 
63,7019 
56250 
526135 
516250 
5: 6135 
5.2500 
5, 4338 
5.2500 
5/4338 
52500 
5.4338 
7.8750 
8.5648 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
YiewlE SRE 
5.5000 
5613/0. 
5.5000 
5.5498 
5.5000 
5.6465 
5.00010 
5.6885 


PAR/ SHARES 
BOOK 
20,000,000.00 
19,952, 624.60 
5,000,000.00 
4,988,150.00 
25,000,000.00 
24501 D7 O25 
5,000,000.00 
47907, 030 525 
5,000,000.00 
4, 907, 03d 25 
5,000,000.00 
4,929 ,687..50 
7,000,000.00 
6, 892,265: '63 
7,000,000.00 
6; 891, £71.88 
7,000,000.00 
6,892; 265.99 
7,000,000.00 
6,890 OV s 
30,000,000.00 
310; 009%, 3752.00 
30,000,000.00 
30, 0097: 375..00 
8,000,000.00 
My D125. 50000 
8,000,000.00 
7, 912; 500: 00 
8,000,000.00 
122, S00 00 
7,000,000.00 
6,806,890. 63 
5,000,000.00 
4,941, 4016225 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4: 8'6D%, 157 6264 
5,000,000.00 
4s, 9897, 4538S 
10,000,000.00 
97, 99047 00.00 
10,000,000.00 
DEM A7 OD aD) 
5,000,000.00 
AO 82 42d 188 


S 


€.0 
448 7 


MARKET VALUE 
MARKET PRICE 





1957, 931,.250:400 
99.65625000000 
4,982, 812.50 
99.65625000000 
24,914,062.50 
99.65625000000 
49827812350 
99.65625000000 
A I827:812 50 
99.65625000000 
4, 982781250 
99.65625000000 
6,993,437 .50 
99.90625000000 
67-9:93;, 4374-50 
99.90625000000 
6,993, 4377.50 
99.90625000000 
6, 993,437.50 
99.90625000000 
29,850,000.00 
99.50000000000 
29,850,000.00 
99.50000000000 
7, 935,000.00 
99.18750000000 
Ty 935,000.00 
99.18750000000 
Ty 9355 000.00 
99.18750000000 
1, £00;-6252 00 
101.4375000000 
5;007; 812.50 
100.1562500000 
5; 007, 812250 
100.1562500000 
D7 VOT S250 
100.1562500000 
5, 007,:812:..50 
100.1562500000 
459199331 57.0'0 
99.18750000000 
98471 D0). OO 
99.18750000000 
9,918,750.00 
99.18750000000 
WA IS); Sis OO) 
99.18750000000 


RUN: 


09/06/00 


PAGE: al 
OO OTS 316 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


3,107.73 
SUNGARD 
TUG. 93 
SUNGARD 
3,884.67 
SUNGARD 
E76 913 
SUNGARD 
7107293 
SUNGARD 
776.293 
SUNGARD 
147,418.48 
SUNGARD 
147,418.48 
SUNGARD 
147,418.48 
SUNGARD 
147,418.48 
SUNGARD 
499,830.16 
SUNGARD 
499,830.16 
SUNGARD 
106; 7215. 3a 
SUNGARD 
10:6;-721..3:1 
SUNGARD 
LOC, 721). 34 
SUNGARD 
25; 46SE39 
SUNGARD 
897.79 
SUNGARD 
B97 a9 
SUNGARD 
897 79 
SUNGARD 
B97 9 
SUNGARD 
WoO Od 
SUNGARD 
ol oe 34 
SUNGARD 
HES Se! 
SUNGARD 
PODS ST 
SUNGARD 


=2173:74: 60 


=D), 35 00 
387,990.35 


Ty, VER 25 
15%. 781025 
935,229.00 
LOA Lew 
102; -2652162 
WOME pA eO a: 


1037:35937 


+159), 3:7.55:00 
=15:9;,-37/5.00 
=3:7; 90.0200 
=37/7,,500%:0.0 


=37;, 200:00 
293i, 134539 


66,406.25 
66,406.25 
66,406.25 


142,635.86 


=3 0, 076.253 
=Hd5, 950 00 
=o 35 I0be2o 


-23,046.88 
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RANCTI 


4125 =5 35 4 


PAR/SHARES 
BOOK 
10,000,000.00 
9,991,600.00 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9,991,600.00 
5,000,000.00 
4,982,421.88 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9991-600 3.00 
25,000,000.00 
24,927 ,.134.38 
25,000,000.00 
24,927,134 ..38 
10,000,000.00 
9 976; 5627.90 
10,000,000.00 
9, 807,.2622.50 
20,000,000.00 
19,661,368.75 
4,000,000.00 
3, 9737125200 
6,000,000.00 
5; 959, 687.50 
5,000,000.00 
4,988,350.00 
10,000,000.00 
9,949,218.70 
10,000,000.00 
9, 948,437.50 
10,000,000.00 
97, 953,125.00 
10,000,000.00 
9,949, 218.75 
8,000,000.00 
77,9647 379.00 
8,000,000.00 
7, 980,625.00 
8,000,000.00 
7,980,625.00 
42,500.00 
7,965,000.00 
8,000,000.00 
H, 981, 250.00 
8,000,000.00 


Cr DY 7 CoO UNGT XY Ou SA 
MR. DANIEL DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 08/31/00 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE 
NUMBER PURCHASE, MATURITY DATE BROK SAFE YTM TR 
A 37790 T NOTE (99.30) 9128275P3 19 100 5.5000 
08/31/99 08/31/01 89 000 5.5450 
A 37791 T NOTE (99.21) 9128275P3 19 100 «5.5000 
08/31/99 08/31/01 89 000 5.6885 
A 37792 T NOTE (99.30) 9128275P3 19 100 5.5000 
08/31/99 08/31/01 74 000 5.5450 
A 37793 T NOTE (99.21) 9128275P3 19 100 5.5000 
08/31/99 08/31/01 74 O00 5.6885 
A 37794 T NOTE (99.21) 9128275P3 19 100 5.5000 
08/31/99 08/31/01 87 000 5.6885 
A 37795 T NOTE (99.30) 9128275P3 19 9530 5.5000 
08/31/99 08/31/01 87 000 5.5450 
A 37994 T NOTE (99.23) 9128272C5 19 100 5.8750 
11/30/99 11/30/01 40 000 6.0306 
A 37995 T NOTE (99.23) 9128272C5 19 100 5.8750 
11/30/99 11/30/01 87 000 6.0306 
A 35462 T NOTE 9128272E1 19 100 6.1250 
VH/Z1/96 12/31/02 40 000 6.1864 
A 35520 T NOTE (98.2) 9128272G6 19 100 6.2500 
01/31/97 01/31/02 89 000 6.7101 
A 35521 T NOTE(98.10) 9128272G6 19 1 6.2500 
01/31797 01/31/02 89 000 6.6536 
A 35522 T NOTE(99.11) 9128272G6 19 100 6.2500 
01/31/97 01/31/02 74 000 6.4092 
A 35523 T NOTE(99.11) 9128272G6 19 1 6.2500 
01/31/97 01/31/02 74 000 6.4092 
A 35524 T NOTE(99.25) 9128272G6 19 100 6.2500 
01/31/97 01/31/02 87 000 6.3051 
A 35525 T NOTE(99.16) 9128272G6 19 100 6.2500 
01/31/97 01/31/02 " 74-000 6:3702 
A 35526 T NOTE(99.16) 9128272G6 19 100 6.2500 
01/31/97 01/31/02 89 000 6.3720 
A 35527 T NOTE(99.16) 9128272G6 19 100 6.2500 
O1731/97 O1/731702 89 000 6.3609 
A 35528 T NOTE(99.16) 9128272G6 19 100 6.2500 
01734797 01/31702 74 000 6.3702 
A 38096 T NOTE (99.18) 9128275X6 19 1 6.3750 
01/31/00 01/31/02 40 000 6.6164 
A 38097 T NOTE (99.25) 9128275Xx6 19 100 6.3750 
01/31/00 01/31/02 45 000 6.5061 
A 38098 T NOTE (99.25) 9128275X6 19 100 6.3750 
01/31/00 01/31/02 89 000 6.5061 
£9-=100". 2693750 8, 000/000 8,007,500.00 44,347.83 
01/31/00 01/31/02 89 000 6.6121 
A 38100 T NOTE (99.25) 9128275X6 19 100 6.3750 
01/31/00 01/31/02 87 000 6.5019 
A 38101 T NOTE (99.18) 9128275X6 19 100 6.3750 
01/31/00 01/31/02 87 000 6.6121 


7,965,000.00 


SC: 0 


4 4 8 7 


MARKET VALUE 
MARKET PRICE 
9,918,750.00 
99.18750000000 
45 15937 3:1. 6. G0 
99.18750000000 
9, 918, 750.200 
99.18750000000 
A GDI ES Lo 200 
99.18750000000 
4,959;,375...00 
99.18750000000 
9, 9L8;750:..00 
99.18750000000 
24,875,000.00 
99.50000000000 
24,875,000.00 
99.50000000000 
9,978, £25:...00 
99.78125000000 
99:93); 79.0. 00 
99.93750000000 
19', 98%, 500.00 
99.93750000000 
37.997 7 900)00 
99.93750000000 
5, 996;250'..00 
99.93750000000 
4,996,875.00 
99.93750000000 
9, 993% 790...00 
99.93750000000 
9 993% 150-00 
99.93750000000 
9,993, 750:.00 
99.93750000000 
9, 9937 750.00 
99.93750000000 
8,007,500.00 
100.0937500000 
8,007,500.00 
100.0937500000 
8,007,500.00 
100.0937500000 


100.0937500000 
8,007,500.00 
100.0937500000 
8,007,500.00 
100.0937500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
Io 9.34 
SUNGARD 
7159:..67 
SUNGARD 
doles eee 
SUNGARD 
T3967 
SUNGARD 
199). 67 
SUNGARD 

1), S19:23'4 
SUNGARD 
373-206. 97 
SUNGARD 
373,,,206..97 
SUNGARD 
104,857.34 
SUNGARD 
54,347.83 
SUNGARD 
108,695.65 
SUNGARD 
217 139-13 
SUNGARD 
32,608.70 
SUNGARD 

27 pA S22 OP 
SUNGARD 
54,347.83 
SUNGARD 
54, 3495.83 
SUNGARD 
54-347 ~83 
SUNGARD 
54,347.83 
SUNGARD 
44,347.83 
SUNGARD 
44,347.83 
SUNGARD 
44,347.83 
SUNGARD 


SUNGARD 
44,347.83 
SUNGARD 
44,347.83 
SUNGARD 


09/06/00 


PAGE: 2 
00:01:36 


UNREALIZED GAIN 
UNREALIZED LOSS 


=72, 850.00 
=23;,,046..88 
-72,850.00 
-23,046.88 
-23,046.88 
21:27 850)..0.0 
=52;,, 134..3'8 


=52 7; 134.. 3:8 
1, DO200 


186,487.50 
326, 130525 
2:4, 31900 
36,562.50 

8,529.00 
44°,.931,530 
497 327550) 
40,625.00 
445 3d..29 
43,125.00 
26,875.00 


26,875.00 


26,250.00 


42,500.00 
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(RPTMKT 


) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


- 


T 


T NOTE (99.16) 


CLT 


M 


Y f GO UCN 
DAN ToBOG 


7 


Y O 


EF SA 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


FP 
4 LS 


RANCHI 
5 5 4 


INVESTMENTS OUTSTANDING AS OF 08/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 





04/30/97 04/30/02 


NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (100.60) 


10/31/97 10/31/02 
NOTE (100.60) 
10/31/97 10/31/02 
NOTE (100.60) 
10/31/97 10/31/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/32/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.9) 
03/31/98 03/31/03 
NOTE (99.9) 
03/31/98 03/31/03 
NOTE (99.9) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/31/03 
NOTE (99.8) 
03/31/98 03/35/03 
NOTE (99.13) 
03/31/98 037/312/03 
NOTE (99.13) , 
03/31/98 03/31/03 
NOTE (99.13) 
03/31/98 03/31/03 
NOTE (99.13) 
S739 80 87/SiF/408 


9128272S0 
9128272Y7 
QI 282727 
9128272Y7 
912827314 
9128273L4 
912827314 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 


9128274B5 


BANK 
BROK 


FUND 
SAFE 
at 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
5005 
000 
100 
000 
3052 
000 
3051 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
6.6250 
62.7526 

*6.2500 
6.5249 
6.2500 
6.5249 
6.2500 
6.5249 
9: 7500 
5.7064 
51 30:0 
5. /O82 
5.7500 
3 7082 
5.5000 
5.6148 
5.5000 
5); 61:60 
5.5000 
Se Olas 
5.5000 
5.6043 
5.5000 
5. 6149 
5.5000 
5.6149 
5.5000 
5.6689 
5.5000 
5: 6707 
5; 5000 
5. 6707 
5.5000 
5.6762 
5.5000 
926 1'G2 
5.5000 
5: 6762 
5.5000 
DO GZ 
525000 
50397 
5.5000 
D563 97 
5.5000 
526397 
5.5000 
SOSH, 


PAR/ SHARES 
BOOK 

10, 000,000.00 
9,946, 600.00 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
15, 000,000.00 
15,028,125.00 
15,000,000.00 
15,026, 953.13 
15,000,000.00 
15,026, 953.13 
200,000.00 
199,010.00 
8,650, 000.00 
8, 606,732.50 
150,000.00 
149,257.50 
1,000,000.00 
995,500.00 
10,000,000.00 
9,950,500.00 
10,000,000.00 
9,950,500.00 
10,000,000.00 
9,927,343.75 
10,000,000.00 
9,926,562.50 
10,000,000.00 
9,926, 562.50 
7,000,000.00 
6, 946, 953.13 
7,000,000.00 
6, 946, 953.13 
7,000, 000.00 
6,946, 953.13 
7,000,000.00 
6, 946, 953.13 
10,000, 000.00 
9,939,843.75 
10, 000,000.00 
9,939,843.75 
10, 000,000.00 
9,939,843.75 
10, 000,000.00 
9, 939,843.75 


s Co 
4 48 7 


MARKET VALUE 
MARKET PRICE 
10',:05.35,.125:. 00 
100.5312500000 
297,007,812 ..50 
100.0312500000 
297 007; 812 50 
100.0312500000 
29,007, 812 50 
100.0312500000 
14,868,750.00 
99.12500000000 
14,868, 750.00 
99.12500000000 
14,868,750.00 
99.12500000000 
196; 93'7 -50 
98.46875000000 
87 017, 946.88 
98.46875000000 
1475703... 13 
98.46875000000 
984,687.50 
98.46875000000 
9,846,875. 200 
98.46875000000 
9,846,875.00 
98.46875000000 
9,846,875.00 
98.46875000000 
9,846,875.00 
98.46875000000 
97-846, 875.00 
98.46875000000 
6; 892; 812.50 
98.46875000000 
67892; 812.50 
98.46875000000 
678927 82 = 50 
98.46875000000 
678927812 50 
98.46875000000 
9,846,875.00 
98.46875000000 
9,846,875.00 
98.46875000000 
9,846,875.00 
98.46875000000 
9,846,875.00 
98.46875000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
223,233.70 
SUNGARD 
267,493.21 
SUNGARD 
267,493.21 
SUNGARD 
267,493.21 
SUNGARD 
290,625.00 
SUNGARD 
290,625.00 
SUNGARD 
290,625.00 
SUNGARD 
4,628.42 
SUNGARD 
200,178.96 
SUNGARD 
Spas ok 
SUNGARD 
23,142.08 
SUNGARD 
2317420.77 
SUNGARD 
231, 020-77 
SUNGARD 
231,420.97 
SUNGARD 
231,420.77 
SUNGARD 
231,420.77 
SUNGARD 
161,994.54 
SUNGARD 
161,994.54 
SUNGARD 
161,994.54 
SUNGARD 
161,994.54 
SUNGARD 
2307 420.97 
SUNGARD 
23122900. 77 
SUNGARD 
231,420.77 
SUNGARD 
231; 420.77 
SUNGARD 


09/06/00 


PAGE: 3 
OOPOLISE 


UNREALIZED GAIN 
UNREALIZED LOSS 


1016; 525.00 
U3 45 T6962 
134,765.62 


134), 765:5.62 


159, 3:19.00 


198,203; 513 


158,203.13 
=2;,,072590 
=89,,185. 62 
=17 594337 


=107 812250 


1.037°625:-100 


103;.6252:00 
-80,468.75 
= 79; 68750. 
=797-68 7290 
=54), 140 263 
-54,140. 63 
-54,140. 63 
-54,140. 63 
=92, 968sa5 
=927 96819) 
257 G35 5) 


—92,, 968 =75 
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(RPTMKT 


INVEST 


NUMBER 


36792 


36793 


36990 


369971 


33942 


37126 


37129 


37130 


3/138 


37141 


37142 


37143 


37144 


37146 


3:19.50 


37378 


SHOTS 


37383 


38473 


38474 


38475 


38476 


38477 


37546 


) 


DESCRIPTION 
PURCHASE MATURITY DATE 


T 


ib 


Cot T 
MR. 


DAN 


yYy/COUNT 
IE L 


INVESTMENT 


O 


EF SA 


DAL Y¥ 


INVENTORY WITH MARKET 


N FRANCITI 


415-5 5 4 
VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/00 


CUSIP 





NOTE (99.23) 
06/01/98 05/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (99.22) 
11/16/98 11/15/03 
NOTE (98.25) 
11/16/98 11/15/03 
NOTE (98.25) 
11/16/98 11/15/03 
NOTE (99.8) 
11/16/98 11/15/03 
NOTE (99.8) 
Lif1 6/98" 11/15/03 
NOTE (99.8) 
11/16/98 11/15/03 
NOTE (98.26) 
11/16/98 11/15/03 
NOTE (98.26) 
11/16/98 11/15/03 
NOTE (98.30) 
11/16/98 11/15/03 
NOTE (94.10) 
11/15/99 11/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (98.25) 
02/25/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.4) 
05/17/99 05/15/04 


9128274H2 


9128274H2 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827403 
9128274U3 
912827403 
912827403 
9128274U3 
s 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 


9128275E5 


MAJOR SORT KEY IS 
BANK FUND CPN RATE 
BROK SAFE YTM TR 

19 100. S.S000 
74 OOO 5.5634 
Lo 100" 45250100 
89 000 5.5634 
19 100 5.5000 
40 000 5.5634 
ro 100 5.5000 
40 000 5.5634 
40, 2935 (5.7500 
40 000 7.5200 
199530  -4.2900 
50. 000 4.3250 
19 100 4.2500 
74. 000 4.5247 
19 100 4.2500 
B89 - 000 4.5217 
19. 200 4.2500 
89 000 4.4206 
19 100 4.2500 
40 000 4.4189 
19 100 4.2500 
74 O00 4.4189 
19 100 4.2500 
40 000 4.5252 
19 100 4.2500 
87 000 4.5234 
19° L100. 4.2500 
40 000 4.4943 
19 200» 4.2500 
40 000 5.8705 
19 100 4.7500 
74 OOO 4.8246 
19" 200 4.7500 
74 OOO 4.8925 
19 100 -4.7500 
89 ~.000 5.0333 
19 100 4.7500 
40. 000 6.0925 
19- 100 4.7500 
45 000 6.0915 
19: >.200: . 457500 
87 2000. 6.0915 
EO S00) 47500 
89 000 6.0915 
1S £00 457500 
40 000 6.1845 
19> 00) S.2500 
HA) O00— 1545160 


ICC#H 


PAR/ SHARES 
BOOK 
25,000,000.00 
24,931,640. 63 
25,000,000.00 
24,931,640. 63 
5,000,000.00 
4,.986,.328'.73 
5,000,000.00 
47. 98:6, 328% 12 
5,000.00 
4,431.25 
10,000,000.00 
9,966, 600.00 
10,000,000.00 
9-879; 68 7..90 
10,000,000.00 
9,879, 087250 
10,000,000.00 
9, 9247, 208 275 
10,000,000.00 
9,925,000.00 
10,000,000.00 
9,925,000.00 
10,000,000.00 
9,878,125.00 
10,000,000.00 
9878 906.29 
40,000,000.00 
39,566,875. 00 
25,000,000.00 
23,574, 218.75 
15,000,000.00 
1479907 7815.25 
15,000,000.00 
14, 906,250.00 
10,000,000.00 
9,876, 562...50 
15,000,000.00 
14,374, 218.75 
15,000,000.00 
UA Say, 2B iS 
15,000,000.00 
DA Say Zu eS 
15,000,000.00 
4), S428 ai! 
15,000,000.00 
14,3327 03h 529 
10,000,000.00 
Ve DlOn MSs Vo) 


s-¢ © 
4 4 8 7 


MARKET VALUE 
MARKET PRICE 
24,617,187.50 
98.46875000000 
24,617,187.50 
98.46875000000 
4,923,437.50 
98.46875000000 
4,923,437.50 
98.46875000000 
4,953.13 
99.06250000000 
9,468, 750.00 
94.68750000000 
9,468,750.00 
94.68750000000 
9,468,750.00 
94.68750000000 
9,468,750.00 
94.68750000000 
9,468,750.00 
94.68750000000 
9,468,750.00 
94.68750000000 
9,468,750.00 
94.68750000000 
9,468,750.00 
94.68750000000 
37,875,000.00 
94.68750000000 
23 67:1 ,87500 
94.68750000000 
14,390, 625.00 
95.93750000000 
14,390, 625.00 
95.93750000000 
9,593,750.00 
95.93750000000 
14,390, 625.00 
95.93750000000 
14,390, 625.00 
95.93750000000 
14,390, 625.00 
95.93750000000 
14,390, 625.00 
95.93750000000 
14,390, 625.00 
95.93750000000 
9.71/34, 375300 
97.34375000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
349, 335.25 
SUNGARD 
349),3859;.25 
SUNGARD 
69,877.05 
SUNGARD 
697,877.05 
SUNGARD 
13.28 
SUNGARD 
125; 883 325 
SUNGARD 
1257893: 15 
SUNGARD 
125,833.15 
SUNGARD 
1257883. 15 
SUNGARD 
125 7883.19 
SUNGARD 
125, 883215 
SUNGARD 
1257:883:5 
SUNGARD 
L257 883015 
SUNGARD 
303 poS22-61 
SUNGARD 
314,707.88 
SUNGARD 
3:27 Oik4e. 410 
SUNGARD 
32, 914..40 
SUNGARD 
21, 942593 
SUNGARD 
327,914, 410 
SUNGARD 
32, 914. 40 
SUNGARD 
32,914.40 
SUNGARD 
32; 9145410 
SUNGARD 
82, 904. 40 
SUNGARD 

IES Sy 5 SIOZ S 1.2 
SUNGARD 


09/06/00 


PAGE: 4 
00 x0133'6 


UNREALIZED GAIN 
UNREALIZED LOSS 


—314;:453...13 
~324,453:.. 13 
-62,890.63 
-62;,8.9.0"..62 
521.88 

=4 97, 850.100 
+410, 937.50 
=4107-937=50 
-455,468.75 
=456,.250200 
=4'5'6, 250:..00 
=4:09;,,.3:75..00 
=41:0 7,156.25 
= 169i 187 5.00 
97}, 69 Gia2o 
—560; 156225 
=515),,625:.. 0.0 


=282, 812.50 
16,406.25 


16,406.25 
16,406.25 
16,406.25 


587 OSSkaoS 


ST; 925 50) 
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G 
MR 
(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
37547 T NOTE (99.4) 
05/17/99 05/15/04 
37949 T NOTE (99.17) 
11/15/99 05/15/04 
38273 T NOTE (99.22) 
05/10/00 05/15/04 
38274 T NOTE (99.22) 
05/10/00 05/15/04 
38275 T NOTE (99.22) 
05/10/00 05/15/04 
38276 T NOTE (99.22) 
05/10/00 05/15/04 
SUBTOTAL (Investment Type) 
38382 FEDERAL NATL MTG ASSN DISC N 
06/30/00 09/28/00 
38471 FEDERAL NATL MTG ASSN DISC N 
08/14/00 11/09/00 
38384 FEDERAL NATL MTG ASSN DISC N 
06/30/00 12/21/00 
38452 FEDERAL NATL MTG ASSN DISC N 
08/04/00 01/25/01 
38453 FEDERAL NATL MTG ASSN DISC N 
08/04/00 01/25/01 
38455 FEDERAL NATL MTG ASSN DISC 


rv. 





08/04/00 02/01/01 


38457 FEDERAL NATL MTG ASSN 
08/04/00 02/01/01 
SUBTOTAL (Investment Type) 
38377 FEDL HOME LOAN BK CONS 
06/30/00 09/14/00 
A 38391 FEDL HOME LOAN BK CONS 
06/30/00 09/15/00 
A 38379 FEDL HOME LOAN BK CONS 
06/30/00 09/19/00 
A 38380 FEDL HOME LOAN BR CONS 
06/30/00 09/22/00 
A 38381 FEDL HOME LOAN BK CONS 
06/30/00 09/27/00 
A 38385 FEDL HOME LOAN BK CONS 


06/30/00 12/22/00 


DISC 


DLSC 


DISC 


DISC 


DISC 


DISC 


DISC 


DANIEL 
INVESTMENT INVENTORY WITH MARKET 


CO: U NOT -¥ O 


E SA 


DALY 


N FRANCI 


yao ae 
VALUE 


4A r= 


INVESTMENTS OUTSTANDING AS OF 08/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


9128275F5 


9128275F5 


9IZAB2ZTSES 


9128275F5 


GIZB2ZTOFS 


91282 79F5 


12 TREASURY NOTES 


313588H65 
313588N84 
313588029 
31358 9BA0 
313589BA0 
313589BH5 


313589BH5 


41 FNMA DISCOUNT NO 


313384F87 


313384F95 


313384652 


313384G86 


313384H51 


313384U31 


BANK FUND 

BROK SAFE 
19 100 
87 000 
19 100 
45 000 
19 100 
45 000 
19 100 
87 000 
19 100 
89 000 
19° 200 
40 000 

42.37% (M) 
19) 9235 
40 000 
19° 9901 
40 000 
19 924 
89 000 
19: 9530 
40 000 
129'. © 923 
40 000 
iS ae 10)A 
45 000 
V9 100 
40 000 

4.52% (M) 
19 888 
89 000 
NOS O27 
40 000 
PS: =9.02 
89 000 
MOF 00 
89 000 
T9925 
40 000 
es 359) 
89 000 


CPN RATE 
YTM TR 


5).-2900 
6.7885 
5.22900 
6.7932 
5.2500 
6.7885 
5.2500 
6.7885 
5.4921 
5.8313 


6.4800 
6.5867 
6.3800 
6.4799 
6.4900 
6= 1002 
6.4400 
6.6469 
6.4400 
6.6469 
6.4400 
6i6955 


6.4352 
6.6091 


6.4700 
6255916 
6.4600 
6.9905 
6.4700 
6.5656 
6.4700 
6. I692 
6.4700 
6.5752 
6.4700 
6.6801 


PAR/ SHARES 
BOOK 
10,000,000.00 
97.910, 156.25 
20,000,000.00 
1:9;-50'6,.250.00 
10,000,000.00 
9,467, 187.30 
10,000,000.00 
9,465, 625.00 
10,000,000.00 
9, 467; 18750 
20,000,000.00 
1.8), -93:45'3 75:00 
1140005000.00 
1126564185.29 


17,000,000.00 
16; 7247.600..00 
25,000,000.00 
24,7 6147941 67 

5,000,000.00 

47,8437 158.33 
15,000,000.00 
14,533,100.00 
15,000,000.00 
14,533,100.00 
10,000,000.00 

OO Ge eles 
35,000,000.00 
33, 866;./38..89 
122,000,000.00 
1187791 77450 200 


1,000,000.00 

9867.34 1. Lt 
13,000,000.00 
TAS ZO FR SOm Ld 
3,000,000.00 
27.9567 321-90 
33,000,000.00 
32), OOF, SL O00 
22,000,000.00 
2, CAG, LOS 89 
7,000,000.00 
6,779,840.28 


SCO 
448 7 


MARKET VALUE 
MARKET PRICE 
97 134 31 36-00 
97.34375000000 
19,468, 750.00 
97 ..34375000000 
97 134),.375500 
97.34375000000 
9, 1347,3:7 9:00 
97.34375000000 
9, 134,375.00 
97.34375000000 
19,468, 750.00 
97.34375000000 
1120541203.14 
98 .29265700000 


16, 916,742.50 
99.51025000000 
24,688,541.67 
98.75416666667 
477399), 791 -o7 
97-5 99583333333 
LA POOL, Sa 67 
97 34361 FIAT 
14,604 , 542-67 
G7], S43 611s TIT 
GAZ OZ oO 
97.21625000000 
34,025, 687.50 
97 .21625000000 
Vo 745974 1168 
97.91432100000 


9971, O41 o4 
99.76419444444 
V2, 966, 9877522 
99.74605555556 
2,990,205.00 
99.67350000000 
327-8947, 291. 00 
99. 61,908333333 
CA OIG, Za Ds OO 
99.52838888889 
6,858,444.44 
SSS PTV TTS 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
L553 7902.. TZ 
SUNGARD 
311,005.43 
SUNGARD 

N39 S02. 72 
SUNGARD 

E557, D02:..22 
SUNGARD 
159;,902% 72 
SUNGARD 

311; 005.43 
SUNGARD 


192,780.00 
SUNGARD 
197 150':.00 
SUNGARD 
96, 187550 
SUNGARD 
LOGS o33 
SUNGARD 
ID VISES 
SUNGARD 
50,088.89 
SUNGARD 
deg pay coh bellyeaikl 
SUNGARD 


Li 322590 
SUNGARD 
146,965.00 
SUNGARD 
337-901 50 
SUNGARD 
3737642. 30 
SUNGARD 
249,095.00 
SUNGARD 
19, 257350 
SUNGARD 


09/06/00 


PAGE: 5 
OOFO1T36 


UNREALIZED GAIN 
UNREALIZED LOSS 


=L15,17 81 #25 


=3:77 500.010 
267,187.50 


268,750.00 
26771872 50 


934730 400 


4,324,283.14 
-10,.347, 269.29 


=63i/--.00 
=); 7 50200 
= 154.156 
=6,, 69566 
-6,691.66 
=4,, 67'5)..00 
=16,862750 


. 00 


=9'0;-/00 
=i, LSS. 00 
955.55 


—653). 34 
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(RPTMKT ) 


INVEST DESCRIPTION 
NUMBER 


PURCHASE MATURITY DATE 


CiTy / © ou N 
MR... 


DANIEL 
INVESTMENT 


ke G O 


F SA 


DALY 


N 


FRANCISCO 


A di Ses oS 4 


INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/00 





38386 FEDL HOME LOAN BK CONS DISC 


06/30/00 12/27/00 


SUBTOTAL (Investment Type) 


38383 FEDL HOME LLN MTG CORP DISC 


06/30/00 09/28/00 


38472 FEDL HOME LLN MTG CORP DISC 


08/14/00 11/09/00 


SUBTOTAL (Investment Type) 


38366 BNY B/A 

06/22/00 09/05/00 
38367 BNY B/A 

06/22/00 09/11/00 
38337 BK NY B/A 

06/02/00 10/24/00 
38372 BNY B/A 

06/29/00 10/25/00 


SUBTOTAL (Investment Type) 


SALOMON SB C/P 
08/09/00 09/01/00 


38469 


A 38440 UNIV OF CALIF C/P 
07/27/00 09/05/00 
A 38444 NEW YORK TIMES CP 
07/28/00 09/07/00 
A 38433 MERRILL LYNCH C/P 
07/14/00 09/11/00 
A 38328 BK AMER 
05/26/00 09/12/00 
A 38371 MERRILL LYNCH C/P 
06/29/00 09/12/00 
A 38415 SALOMON BROS C/P 
07/06/00 09/13/00 
A 38445 CLOROX CP e: 
07/28/00 09/18/00 
A 38498 SALOMON S/B C/P 


08/29/00 09/26/00 


CUSIP BANK FUND 
BROK SAFE 
313384U80 19 901 
89 000 

43 FEDERAL HOME LOA 3.34% (M) 
3133 96H63 19: 10:0 
40 000 
313396N82 19° 858 
40 000 

44 FMC DISCOUNT NOT 1.27% (M) 
1:9 9902 
70 O00 
LO 99102 
70 O00 
19: 661:3 
70 000 
19 1,00 
70 000 

51 BANKERS ACCEPTAN .54% (M) 
7Q54W0J14 19. 927 
89 000 
91411SJ50 19; 2100 
40 000 
650113074 19> “LOO 
40 000 
59018JJB1 9° 00 
45 000 
O0660PO0JC8 19: > (90:6 
40 000 
59018JJC9 IO! -3912'5 
45 000 
71954WOJD8 19S 2150/0 
89 000 
18905JJJ6 M95 10:0 
40 000 
T954WOJS5 19S 9110 
89 000 


CPN RATE 


YTM TR 


6.4700 


6.4800 


6.4241 


6.4700 
6.5584 
6.4700 
6.5656 
6.6700 
6.8528 


6.5696 


6.4900 
6.5170 
6.4800 
6.19270 
6.5000 
6.5485 
6.5000 
6.5700 
6.6800 
6.8179 
6.5500 
6.6406 
6.5300 
6.6128 
6.4800 
6.5412 
6.5000 
6.9330 


MAJOR SORT KEY IS ICC# 


PAR/ SHARES 
BOOK 
10,000,000.00 
9,676,500.00 
89,000,000.00 
87,369;,298:.89 


15,000,000.00 
14,757,000.00 
19,000,000.00 
18> TOT; OSi..'67 
34,000,000.00 
33,464,051 ...67 


1,500,000.00 
Lp AW VOL «25 
2,000,000.00 
1,970,885.00 
6,000,000.00 
5,839, 920.200 
5,000,000.00 
4,893,144.44 
14,500,000.00 
14) 25837. 7130569 


36,000,000.00 
357:850;7310).00 
3,500,000.00 
3,474,800.00 
1,000,000.00 
99:2; (SO 12:2 
25,000,000.00 
24,5733, 680 156 
7,000,000.00 
6,858,421.11 
25,000,000.00 
24; O98; 30.04; .6157 
25,000,000.00 
24,687,104.17 
1,000,000.00 
990,640.00 
38,000,000.00 
37,807,888.89 


448 7 


MARKET VALUE 
MARKET PRICE 
9,788 ,,.750...00 
97.88750000000 
88,372,571.66 
99.29502400000 


14,9216, 537 90 
99.51025000000 
SOS ZO sO 
98.75416666667 
3.376897 829517 
99.08773300000 


1,498, 900.00 
99.92666666667 
I99'6,,.333..33 
99.81666666667 
54 94 ly 7 O.0%,00 
99::.02'83:3333333 
4,950,500.00 
99.01000000000 
14,387, 433.33 
99.22367800000 


36,000,000.00 
100.0000000000 
3,497,460.56 
99.92744444444 
99:8, Oa 67 
99.89116666667 
24, 95:4, ,692.418 
99, 88 ould 
6, 986,033.06 
99.80047222222 
24,950,118.06 
99.80047222222 
2:4, 945, 983.33 
99; 182333338333 
996, 916. 39 
99.69163888889 
311, 827,68 05 56 
OSE SAGS27 a 1s 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


113,225.,, 00 
SUNGARD 


17.07 L100 . 010 
SUNGARD 
60,610.00 
SUNGARD 


19,140.42 
SUNGARD 
2:54:02 057516 
SUNGARD 
LOL pAhels467 
SUNGARD 
577: 9S556 
SUNGARD 


149,270.00 
SUNGARD 
22,680.00 
SUNGARD 

6, 3119.45 
SUNGARD 
2241, 180255 
SUNGARD 
V20 7-29 a: 
SUNGARD 
294 ,21aL a 
SUNGARD 
258,499 <A 
SUNGARD 
6,300.00 
SUNGARD 
20), 988533 
SUNGARD 


09/06/00 


PAGE: 6 
010:3:01.:3:3'6 


UNREALIZED GAIN 
UNREALIZED LOSS 


. 00 


-562.50 
=43'7:0:..00 


.00 


= 21 Gi 


S223 
618.33 


=N9 1474 
-5.00 


=Z08)4838 
320.84 


L528, 


. 00 
=23). 6: 


=7 SiG 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 





38486 SALOMON SB C/P 


38487 SALOMON 


08/23/00 10/10/00 
SB C/P 
08/23/00 10/24/00 


38470 AT & T CP 


SUBTOTAL 


38417 


38418 


38419 


38420 


38421 


38435 


38458 


38459 


38448 


38449 


38450 


38451 


38460 


38466 


38467 


38468 


A 38405 


A 38406 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


08/11/00 11/07/00 


(Investment Type) 


AMER C.D. 
07/10/00 09/01/00 
AMER C.D. 
07/10/00 09/01/00 
AMER C.D. 
07/10/00 09/01/00 
AMER C.D. 
07/10/00 09/05/00 
AMER C.D. 
07/10/00 09/05/00 
AMER C.D. 
07/18/00 09/05/00 
AMER C.D. 
08/07/00 09/08/00 
AMER C.D. 
08/07/00 09/08/00 
AMER C.D. 
08/02/00 09/12/00 
AMER C.D. 
08/02/00 09/12/00 
AMER C.D. 
08/02/00 09/12/00 
AMER C.D. 
08/02/00 09/12/00 
AMER C.D. 
08/07/00 09/18/00 
AMER C.D. 
08/07/00 09/18/00 
AMER C.D. 
08/07/00 09/18/00 
AMER C.D. 
08/07/00 09/18/00 
AMER CD : 
07/06/00 09/26/00 
AMER CD 

07/06/00 09/26/00 


Cd. Tt 
MR. 


81 COMMERCIAL PAPER 10. 


¥_/ 3C 


OUN 
DAS Niet le 
INVESTMENT INVENTORY WITH MARKET 


dime O 


F SA 


DALY 


N FRANCI 


4-a°5 = 55 -4 


VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/00 


CUSIP 


7954WOKA2 
7954WOKQ7 


03018AL74 


O6050EPD1 
O6050EPD1 
O6050EPD1 
O6050EPE9 
O06050EPE9 
O6050EPX7 
06050ERQ0 
06050ERQ0 
O6050ERF4 
O@O50ERF4 
O6050ERF4 
O6050ERF4 
O06050ERR8 
06050ERR8 
06050ERR8 
06050ERR8 
O6050ENY7 


O6050ENY7 


BANK FUND 

BROK SAFE 
19 100 
89 000 
19 100 
89 000 
19 100 
87 000 
78% (M) 
19: - 902 
40 000 
19 924 
40 000 
19 908 
40 000 
19. 91:0 
40 000 
Oe “SOue) 
40 000 
19 100 
40 000 
19 ° 927 
40 000 
19 99 
40 000 
19. 9901 
40 000 
19 858 
40 000 
nO. 9g 
40 000 
19 926 
40 000 
19> 887 
40 000 
19 9124 
40 000 
19: “9S 
40 000 
192-909 
40 000 
19 888 
40 000 
19 3038 
40 000 


CPN RATE 


YTM TR 


“6.5000 
6..9:73'6 
6.4600 
6.5636 


6.5028 


6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5500 
6.5500 
6.5000 
6.5000 
6.5000 
6.5000 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5000 
6.5000 
6.5000 
6.5000 
6.5000 
6.5000 
6.5000 
6.5000 
6.5800 
6.5800 
6.5800 
6.5800 


MAJOR SORT KEY IS ICC# 


PAR/SHARES 
BOOK 
50,000,000.00 
49,566, 666.67 
25,000,000.00 
24,720,138°.89 
50,000,000.00 
49,210,444.44 
286,500,000.00 
283,591, 966.12 


2,000,000.00 
2,000,000.00 
14,000,000.00 
14,000,000.00 
9,000,000.00 
9,000,000.00 
20,000,000.00 
20,000,000.00 
18,000,000.00 
18,000,000.00 
50,000,000.00 
50,000,000.00 
10,000,000.00 
10,000,000.00 
35,000,000.00 
35,000,000.00 
5,000,000.00 
5,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
20,000,000.00 
5,000,000.00 
5,000,000.00 
4,000,000.00 
4,000,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
3,000,000.00 
15,000,000.00 
15,000,000.00 
4,000,000.00 
4,000,000.00 
5,000,000.00 
5,000,000.00 


SCO 
4 48 7 


MARKET VALUE 
MARKET PRICE 
49,646,291.67 
99'22925833.3333 
24,759,659. 72 
99.03863888889 
49,391, 416.67 
98..78283333333 
284,954,724.47 
99.46063700000 


1,999,999.91 
99.99999558104 
13,999,999. 38 
99.99999558104 
8, 999,999.60 
99.99999558104 
19,999,995.58 
99.99997792117 
17,999, 996.03 
99.99997792117 
49,999,985.87 
99.99997174619 
9,999,937.50 
99.99937497689 
34,999,781.24 
99.99937497689 
4,999,976.49 
99.99952970416 
19,999,905.94 
99.99952970416 
19,999,905.94 
99.99952970416 
4,999,976.49 
99.99952970416 
3,999,943.85 
99.99859622892 
2,999,957.89 
99.99859622892 
2,999,957.89 
99.99859622892 
14,999,789.43 
99.99859622892 
4,000, 038.73 
100.0009682079 
5,000,048.41 
100.0009682079 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
81,250.00 
SUNGARD 
40,625.00 
SUNGARD 
188,416.67 
SUNGARD 


197315296 
SUNGARD 
13'57:208:5.8:9 
SUNGARD 
86,920.00 
SUNGARD 
193 7LS5S.-56 
SUNGARD 
173,840.00 
SUNGARD 
409,375.00 
SUNGARD 
45,138:89 
SUNGARD 
1577 98oc4t 
SUNGARD 
277166267 
SUNGARD 
108,666.67 
SUNGARD 
108,666.67 
SUNGARD 
27 L66:567 
SUNGARD 
18)-0555.56 
SUNGARD 
13,541.67 
SUNGARD 
13,541 67 
SUNGARD 
677, 7108.38 
SUNGARD 
41 673533 
SUNGARD 
By 7 OSES 7 
SUNGARD 


09/06/00 


PAGE: aT 
00:01:36 


UNREALIZED GAIN 
UNREALIZED LOSS 


=1,,1625:;'00 
=e LOA Ly, 
-7,444.44 


473 62 
=11j,224.169 


-.40 
-4.42 
=3..98 

21:4 213 
=62). 50 
-218.76 
=23 210i 
-94.06 
-94.06 
=23, 0m 
=D16 5 
= AD eal 
=A 2. abl 


=2i'0). 4) 
38na3 


48.41 
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INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 8 


RUN: 09/06/00 00:01:36 


(RPTMKT ) 
INVESTMENTS OUTSTANDING AS OF 08/31/00 


MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION 





NUMBER PURCHASE MATURITY DATE 
38407 BK AMER CD 
07/06/00 09/26/00 
38408 BK AMER CD 
07/06/00 09/26/00 
38409 BK AMER CD 
07/06/00 09/26/00 
38410 BK AMER CD 
07/06/00 09/26/00 
38411 BK AMER CD 
07/06/00 09/26/00 
38412 BK AMER CD 
07/06/00 09/26/00 
38413 BK AMER CD 
07/06/00 09/26/00 
38414 BK AMER CD 
07/06/00 09/26/00 
38446 BK AMER C.D. 
08/02/00 09/26/00 
38447 BK AMER C.D. 
08/02/00 09/26/00 
38395 BK AMER CD 
07/05/00 10/02/00 
38422 BK AMER C.D. 
07/10/00 10/03/00 
38423 BK AMER C.D. 
07/10/00 10/03/00 
38424 BK AMER C.D. 
07/10/00 10/03/00 
38396 BK AMER CD 
07/05/00 10/10/00 
38478 BK AMER C.D. 
08/15/00 10/10/00 
A 38479 BK AMER C.D. 
08/15/00 10/10/00 
38480 BK AMER C.D. 
08/15/00 10/10/00 
38481 BK AMER C.D. 
08/15/00 10/10/00 
38482 BK AMER C.D. 
08/15/00 10/10/00 
A 38483 BK AMER C.D. 
08/15/00 10/10/00 
A 38484 BK AMER C.D. ‘ 
08/15/00 10/10/00 
A 38499 BK AMER C.D. 
08/29/00 10/10/00 
A 38500 BK AMER C.D. 


08/29/00 10/10/00 


CUSIP 


O6050ENY7 
O6050ENY7 
O6050ENY7 
O6050ENY7 
O6050ENY7 
O6050ENY7 
O6050ENY7 
O6050ENY7 
O06050ERG2 
O6050ERG2 
06050EN04 
O6050EPF6 
O6050EPF6 
O6050EPF6 
06050ENR2 
06050ESCO 
06050ESCO 
06050ESCO 
06050ESCO 
06050ESCO 
06050ESCO 
06050ESCO 
06050ESLO 


O06050ESLO 


BANK 
BROK 


FUND 
SAFE 
ONS 
000 
877 
000 
903 
000 
880 
000 
907 
000 
887 
000 
924 
000 
100 
000 
860 
000 
901 
000 
100 
000 
803 
000 
877 
000 
100 
000 
100 
000 
906 
000 
7622 
000 
1 
000 
1902 
000 
857 
000 
901 
000 
923 
000 
910 
000 
920 
000 


CPN RATE 
YTM TR 
6.5800 
6.5800 

*6.5800 
6.5800 
6.5800 
6.5800 
6.5800 
6.5800 
6.5800 
6.5800 
6.5800 
6.5800 
6.5800 
6.5800 
6.5800 
6.5800 
6.5200 
6.5200 
6.5200 
6.5200 
6.7000 
6 70.00 
6.6300 
6.6300 
6.6300 
6.6300 
6.6300 
6.6300 
6.7000 
6.7000 
6.5400 
6.5400 
6.5400 
6.5400 
6.5400 
6.5400 
6.5400 
6.5400 
6.5400 
6.5400 
6.5400 
6.5400 
6.5400 
6.5400 
6.5200 
6.5200 
6.5200 
6.5200 


PAR/ SHARES 
BOOK 
6,000,000.00 
6,000,000.00 
4,000,000.00 
4,000,000.00 
6,000,000.00 
6,000,000.00 
2,000,000.00 
2,000,000.00 
3,000,000.00 
3,000,000.00 
4,000,000.00 
4,000,000.00 
6,000,000.00 
6,000,000.00 
10,000,000.00 
10,000,000.00 
2,000,000.00 
2,000,000.00 
10,000,000.00 
10,000,000.00 
41,000,000.00 
41,000,000.00 
8,000,000.00 
8,000,000.00 
6,000,000.00 
6,000,000.00 
11,000,000.00 
11,000,000.00 
42,000,000.00 
42,000,000.00 
3,000,000.00 
3,000,000.00 
13,000,000.00 
13,000,000.00 
7,000,000.00 
7,000,000.00 
2,500,000.00 
2, 500,000: 00 
500,000.00 
500,000.00 
10,000,000.00 
10,000,000.00 
9,000,000.00 
9,000,000.00 
38,000,000.00 
38,000,000.00 
7,000,000.00 
7,000,000.00 


MARKET VALUE 
MARKET PRICE 
6,000,058.09 
100.0009682079 
4,000,038.73 
100.0009682079 
6,000,058.09 
100.0009682079 
2,000,019.36 
100.0009682079 
3.000;,,029'.05 
100.0009682079 
4,000,038.73 
100.0009682079 
6,000,058.09 
100.0009682079 
10,000,096.82 
100.0009682079 
fp 999 OE. 6F 
99.99898358938 
9: 99197, B98... 3:6 
99.99898358938 
41,004,748.46 
100.0115816026 
8,000, 493.90 
100.0061737840 
6,000,370. 43 
100.0061737840 
Li; 000,679 12 
100.0061737840 
42,006,071. 62 
100.0144562420 
3, 000; 069585 
100.0023283692 
13}, 000; 302469 
100 .0023283692 
7,000,162. 99 
100.0023283692 
2; 5007058! 21 
100.0023283692 
SUO/ POLL «64 
100.0023283692 
10,000, 232.84 
100.0023283692 
9,000,209.55 
100.0023283692 
38,000, 739.69 
100.0019465588 
Up OOO ; 136426 
100.0019465588 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


62,510.00 58.09 


SUNGARD 
417, 613.33 38.73 
SUNGARD 
627, 5.10:.'00 58.09 
SUNGARD 
20,836. 67 19:. 36 
SUNGARD 
31,255.00 29 105 
SUNGARD 
417673533 38273 
SUNGARD 
62,510.00 58':.09 
SUNGARD 
104,183.33 96.82 
SUNGARD 
10,866.67 
SUNGARD -20.33 
547.333':33 
SUNGARD -101.64 
442,572.22 4,748.46 
SUNGARD 
78,086.67 493.90 
SUNGARD 
58,565.00 370.43 
SUNGARD 
LOD peo). 27 O79 e12 
SUNGARD 
453,366.67 6,071.62 
SUNGARD 
9 265% 0:0 69:35 
SUNGARD 
40,148.33 302.69 
SUNGARD 
21 7, 6L8=33 LEZ 399 
SUNGARD 
77720283 582i 
SUNGARD 
1, 544.17 11.64 
SUNGARD 
307,883\-33 232.84 
SUNGARD 
2G MID 300 2:09) 59 
SUNGARD 
20,646.67 739569 
SUNGARD 
37 8038n33 136.26 
SUNGARD 














Fos ayer 











5 iy - 
| S poatuvag FOAGINS 
aa iss. Be Veer 60° = 
2 Os \0e ir Fe 109 
¥ 30382 2 HER ne a 
= 42 23100 GBrEL iba 
+. a ee 
fe bis: Get 





a 4a Ti; eh Pa 
, a 4 
rs + 5h Sarre Gi 
? i amie y! 
$ = % ~! z 
“ f 3 
. 











9 a2 on baie 





a? 


‘QeozoR2co 
“pen sarec 


“eoegenears. 


ppbpuaene. 





#0 


oe 





4m 8 


ae ye 


baat one “ph 
ear 206" 60 
47°000°908" De 











Boa 


= QO nee’ 
Lone oun 


Wort cris sry 

aner #3y: 
1990007133008. 

R100" ore. 


















1) 7G 


a Bria a 
ane 48-46 Bier: a ca = 
7 umnaves 
ee oo 4 2 pointe fi 

. Pair TES per 


my, 






' ‘= Th ie a - 
“ 
‘ b Pai 2 
' ~ r - ° 
q 5 Es Es J 
- Et) ‘] os 
Z 4 x St ; ; 
- F = 
J a 
* ai A 
3 are ae 
- ‘ = ‘ 
- ; 2 
ait 
, i} 
my 
P 
¥ ’ ‘ 


FRANCISCO 
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Y¥/ COUNTY OF SAN 
DANIEL DALY 
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MR. 


(RPTMKT 


) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


BK 


AMER C.D. 
08/29/00 
AMER CD 
07/05/00 
AMER C.D. 
07/10/00 
AMER CD 
08/30/00 
AMER CD 
08/30/00 
AMER CD 
08/30/00 
AMER CD 
08/30/00 
AMER CD 
08/30/00 
AMER CD 
08/30/00 
AMER C.D. 
07/12/00 
AMER C.D. 
07742700 
AMER C.D. 
05/17/00 
AMER CD 
05/17/00 
AMER C.D. 
07/12/00 
AMER C.D. 
08/07/00 
AMER C.D. 
08/07/00 
AMER C.D. 
08/24/00 
AMER C.D. 
08/24/00 
AMER C.D. 
08/24/00 
AMER C.D. 
08/24/00 
AMER C.D. 
08/24/00 
AMER C.D. 
08/24/00 
AMER C.D. 
07/12/00 
AMER C.D. 
07/12/00 





10/10/00 
10/11/00 
10/24/00 
10/24/00 
10/24/00 
10/24/00 
10/24/00 
10/24/00 
10/24/00 
11/01/00 
11/01/00 
11/07/00 
LOT 700 
11/08/00 
11/15/00 
11/15/00 
11/20/00 
11/20/00 
11/20/00 
11/20/00 
11/20/00 
11/20/00 
11/21/00 


11/21/00 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


O06050ESLO 
06050ENSO 
O6050EPG4 
O06050ESM8 
O06050ESM8 
06050ESM8 
O6050ESM8 
06050ESM8 
06050ESM8 
O6050EPK5 
O6050EPK5 
O6050ELTO 
O06050ELTO 
06050EPL3 
O6050ERS6 
06050ERS6 
O6050ESJ5 
O6050ESJ5 
O06050ESJ5 
O6050ESJ5 
O06050ESJ5 
O6050ESJ5 
06050EPM1 


O06050EPM1 


BANK 
BROK 


FUND 
SAFE 
907 
000 
100 
000 
100 
000 
879 
000 
916 
000 
906 
000 
900 
000 
859 
000 
al 
000 
926 
000 
100 
000 
100 
000 
1 
000 
100 
000 
1 
000 
100 
000 
876 
000 
9901 
000 
892 
000 
L9OL 
000 
9701 
000 
5005 
000 
100 
000 
9902 
000 


CPN RATE 
YTM TR 


* 6.7000 


6.7000 
6.6300 
6.6300 
6.5000 
6.5000 
6.5000 
6.5000 
6.5000 
6.5000 
6.5000 
6.5000 
6.5000 
6.5000 
6.5000 
6.5000 
6.6800 
6.6800 
6.6800 
6.6800 
7.0000 
7.0000 
7.0000 
7.0000 
6.6800 
6.6800 
6. 6000 
6.6000 
6.6000 
6.6000 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.6800 
6.6800 
6.6800 
6.6800 


PAR/ SHARES 
BOOK 
5,000,000.00 
5,000,000.00 
30,000,000.00 
30,000,000.00 
35,000,000.00 
35,000,000.00 
6,000,000.00 
6,000,000.00 
10,000,000.00 
10,000,000.00 
3,000,000.00 
3,000,000.00 
18,000,000.00 
18,000,000.00 
10,600,000.00 
10,600,000.00 
2,400,000.00 
2,400,000.00 
13,000,000.00 
13,000,000.00 
27,000,000.00 
27,000,000.00 
49,000,000.00 
49,000,000.00 
1,000,000.00 
1,000,000.00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
20,000,000.00 
5,000,000.00 
5,000,000.00 
9,000,000.00 
9,000,000.00 
24,000,000.00 
24,000,000.00 
5,000,000.00 
5,000,000.00 
4,000,000.00 
4,000,000.00 
7,000,000.00 
7,000,000.00 
1,000,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 


MARKET VALUE 
MARKET PRICE 
57 000; 097.33 
100.0019465588 
30,004,444.50 
100.0148149923 
35, 003,522.62 
100.0100646200 
5, 9997, 989...54 
99..99982565817 
9,999 982.97 
99: 9998256 58.17 
2, 9992994677 
99. 99982565817 
17; 999; 968). 62 
99'.99982565817 
NO; 5 99-918 1552 
9999982565817 
273997, 999.82 
99.99982565817 
1370027 650.16 
100.0203858351 
277-005;,:5:04.5148 
100.0203858351 
49,033,467.00 
100.0683000079 
1, 000, 683'.00 
100.0683000079 
25,005, 664.79 
100.0226591401 
20,002,973). 8'6 
100.0148692936 
5,000,743.46 
100.0148692936 
90.01 ,,.032 01 
100.0114667981 
24;-002,,795.2:.08 
100.0114667981 
5, 0007 573:.34 
100.0114667981 
4,000,458.67 
100.0114667981 
7,000, 802.68 
100.0114667981 
1, 000, 124.67 
100.0114667981 
10,002, 686.60 
100.02686596390 
10,002, 686.60 
100.0268659690 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
2, 116267 
SUNGARD 
323:57833:..33 
SUNGARD 
341,629.17 
SUNGARD 

2, L665 67 
SUNGARD 

3, 612... 70 
SUNGARD 
1,083.33 
SUNGARD 
67,90073.00 
SUNGARD 
3,827.78 
SUNGARD 
866.67 
SUNGARD 
123,023.33 
SUNGARD 
259,790,500 
SUNGARD 

1, OUSy 292 522 
SUNGARD 
20,805.56 
SUNGARD 
2367583:.33 
SUNGARD 
9), 666.67 
SUNGARD 
22, 916.67 
SUNGARD 
137, 12000 
SUNGARD 
347,986.67 
SUNGARD 
7,288.89 
SUNGARD 

yp eyon Gaellell 
SUNGARD 
10,204.44 
SUNGARD 
1,457.78 
SUNGARD 

94 633'.33 
SUNGARD 
94) 6SSin33 
SUNGARD 


09/06/00 


PAGE: 9 
00:01:36 


UNREALIZED GAIN 
UNREALIZED LOSS 


4,444.50 


3022262 


-10.46 
=i 43 
= 23 
=3 15.39 
-18.48 


= 4s 8 
2,650.16 


57D O4S 
33,467.00 
683.00 
5,664.79 
2 GUSTO 
743.46 
1082.00 
Dip hol aO8 
Disk o4 
458.67 
802.68 
11467 
2,686.60 


2,686.60 





* wee: oe. 
= s “Teste be 
aye «x 


nam @ 


¥ is ins, 


Y -sa85) % 


wt newey, Be 


vary cr 


Ai 


se \eo TEASE Cut 


“geVOs\be. Naa ont 


year © 
oie PTO 


32473 00 
ae 
Gets on 


He aoa 


PRES €°D 


24475108 
Wary ce 
ae eh Oe 


7S * , 0” 
he FASE 


vite oe 
ee 3 


7 

her t 
a ; 
“ep 


r?\i@ \ae 


ROTC ENE 





ea eles | 


pe 


eeozorew? . ta 


: me th 
Oe Se ok Lapa 
PAR? U Rvcs re 
? 
Ub 
Cao? yet oe ig 
a 
V 
FOGDOR hI Té 
Lee 
ee 3h ak BG 73 
Te 
ene S.C oy 
ef 
f i= ra 
¢ 
<< _ 3 
‘Pp 
: ans 
Gots? ie 2 
; ¥ 
* » = 
LF t r ba y 
A = 
, 
ys 2 
t 
ae | i 


- et abe 000" BD. 
aspen - 
as FeQD 
eveon 





: 2°00) ooo" a0 
sr #68" orn’ G8= 
<4" p00’ o90" oo 





"ake ; 
eg OOO" SRG*S3 









» a oOR* 609° 98- 


na apne: 


<a" in os Oo: FOOLORTECENGGT Be 


(a p0g"es3 "74 
ae? Gethin 
3¢*p0S* Acs" 
‘ae0" Oy tees: 
¥002° 033" at 








og “gogo oot ae . OG" “OF Seasaaee? 
$26 x sO* OH)’ eo. 6. eget" tea24e 
OU ea aja Goo Re - $00- otesvasaee 
oe res A Oe Ge. SO ORS BaF Ree 
207 52°00 COO eo. Fos oseeyar eae 
Tic sE* 000" od oo 3 ong ete” aa 
eo eae" oe soo" OLEI ADOT : 
’ po-ore pag ~. 3 ga8* Ona OF 
4 12" apo een oe saa" egaqc0caae 
Tau ROG oS - Sp ase ee) “ee- 
ait) vary ae BuO FA IST | : eet 
i) nop” SS ae" Par Fe 522) S70 06 _ 
ae BAG Sirs Ser) s0eaeIeE - 
7 et Reig ey $e a? felis EF = 
fst » peceseery Ya no 
) aber hi 988 ee" 62 br @ : r 
e° POG Spee seerad} pertnd: ee, 
= ane" HET ey 3*e MP, Sa ae 
3) i 5 be” ave Sleest + *_ Sear? -- w2F5, ¥ fe 
4 : on ONG oe 32° aan" See Ss es .. (* 
: Sad Oa GO ~ We! see POR eas : Raided od “2°59 i 
b > : '6* deat * 3a8" pata) ae a las Tae 
i moe te AP aveeserapts aren “ath .- 
Mite - mY OOO" OR a dae" 58533 + ory- yt nies 
( pa > Ae ans secur | ofeezy ee Aas 
i, , é xt 74 a. a4 3 : 2 4 i t ee “< bs — 7 = ’ 
. 4 ae ss iediint 31) yet by @ 
5 P \ yr, a5" x gt eo) i 37 ' 63 
Koos gid . “4 22 e.; Go 
s Y. F Lye" ¢ oe +f te sts 
j ; ' git “; oy 
‘ ‘ aj j gy 1°23 
‘ (‘ve Ae z “2p wiPeyr ry roe 
aa quer Meee i It C4heee Res ie 
, 1 ze ie Ve here Fs? Ie > 
f 21H We i s ae ae . 
og ae 


(RPTMKT 


) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


38431 BK AMER C.D. 


38432 BK 
38502 BK 
38494 BK 
38495 BK 
38496 BK 
38497 BK 
38436 BK 
38437 BK 
SUBTOTAL 


07/12/00 11/21/00 
AMER C.D. 
07/12/00 11/21/00 
AMER CD 

08/30/00 11/21/00 
AMER C.D. 
08/24/00 11/28/00 
AMER C.D. 
08/24/00 11/28/00 
AMER C.D. 
08/24/00 11/28/00 
AMER C.D. 
08/24/00 11/28/00 
AMER C.D. 
07/18/00 12/19/00 
AMER C.D. 
07/19/00 01/02/01 


(Investment Type) 


91 


Gl PY. 7 'CcO-U 
R. 


DAN Ueki 


Nit ¥ O 


Ee SA 


DALY 


N FRANCI 


4 Vos) =" 5) 3-4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 08/31/00 
MAJOR SORT KEY IS ICC# 


CUSZTP 


06050EPM1 
O6050EPM1 
O6050ESN6 
06050ESK2 
06050ESK2 
06050ESK2 
06050ESK2 
06050EQC2 


06050EQE8 


NEGOTIABLE C.D.' 


GRAND TOTAL 


BANK FUND 

BROK SAFE 
199530 
40 000 
19° > 907 
40 000 
19> ~ 100 
40 000 
19 ' 9530 
40 000 
19 473 
40 000 
19 467 
40 000 
19 471 
40 000 
19 100 
40 000 
19 100 
40 000 

37.18% (M) 


CPN RATE 
YTM TR 


6.5600 
6.5600 
6.7300 


6.6276 


6.1142 
6.2797 


PAR/ SHARES 
BOOK 
14,000,000.00 
14,000,000.00 
6,000,000.00 
6,000,000.00 
30,000,000.00 
30,000,000.00 
9,692,000.00 
9, 692,000.00 
40,000.00 
40,000.00 
93,000.00 
93,000.00 
175,000.00 
175,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
983,000,000.00 
983,000,000.00 


2669005000.00 
2646924682. 66 





Ss» CeO 
448 7 


MARKET VALUE 
MARKET PRICE 
14,003,761.24 
100.0268659690 
6, 001,611.96 
100.0268659690 
30,002, 613.94 
100.0087131406 
9y 693i, :219'..39 
100.0125814101 
40,005.03 
100.0125814101 
93,011.70 
100.0125814101 
IT op OZ2 02 
100.0125814101 
D0:0117338...35 
100.0226767050 
505034, 675.76 
1000693515235 
983,,139;,788:..14 
100.0142210000 


2644541021.59 
99.08340500000 





RUN: 


CURR ACCR INT 
PRICE SOURCE 


132,486.67 


SUNGARD 


56,780.00 


SUNGARD 


10,900.00 


SUNGARD 


14,128.78 


SUNGARD 


58... 31 
SUNGARD 
135.57 
SUNGARD 
299.11 


SUNGARD 


420,625.00 


SUNGARD 


BO A222. 22 


SUNGARD 


09/06/00 


PAGE: 10 
0002336 


UNREALIZED GAIN 
UNREALIZED LOSS 


Gh) By76u.24 
1,611.96 

27 613,94 
LZR 39 

5203 

Tags 710 

22.02 


1457338%35 


34,675.76 


140,888.24 
=1,,.100:..10 





4,466,263.33 
=10741 0737815 
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Cit 
MR. 

(S2LRPT) 

INVSMT 

NO. DESCRIPTION CUSIP 

A 34805 T NOTE (99. 25) 912827%23 
A 34807 T NOTE(99.25) GIABZIK23 
A 34810 T NOTE(99.16) 912827X23 
A 34828 T NOTE(98.5) 912827X23 
A 34829 T NOTE(98.5) 912827X23 
A 34830 T NOTE(98.19) 912827X23 
A 35706 T NOTE 912827X64 
A 35707 T NOTE 912827X64 
A 35708 T NOTE 912827xX64 
A 35709 T NOTE 912827X64 
A 36757 T NOTE (100.2) 9128274E9 
A 36761 T NOTE (100.2) 9128274E9 
A 37600 T NOTE (99.21) 9128275H1 
A 37601 T NOTE (99.21) 9128275H1 
A 37602 T NOTE (99.21) 9128275H1 
A 35192 T NOTE (97.8) 912827B92 
A 35213 T NOTE(98.27) 912827239 
A 35214 T NOTE(98.27) 912827239 
A 35215 T NOTE(98.27) 912827239 
A 35254 T NOTE (97.11) 912827239 
A 37786 T NOTE (99.26) 9128275P3 
A 37787 T NOTE (99.30) 9128275P3 
A 37788 T NOTE (99.235) 9128275P3 
A 37789 T NOTE (99.21) 912827 5P3 
A 371790 T NOTE,! (99.30) 9128275P3 
A 37791. T NOTE! (99.21) 9128275P3 
AR 37792 7 (NOTE (99.30) 9128275P3 
A 37793. fT NOTE (99.22) 91 28275P3 
A 37794 T NOTE. (99.21) 9128275P3 
A 37795 T NOTE (99.30) OU2Z8Z75P3 
A 37994 T NOTE (99.23) 9128272¢5 
A 3I995-"T -NOTE , (99.23) 9I2ZBZ272C5 
A 35462 T NOTE 9128272h1 
A. 35520) T-NOTE: (98.2) 912827266 
A 35521 T NOTE (98.10) 912827266 
A. 35922 T NOTE (99-11) 912827266 
BR 35523 T ‘NOTE (99211) 912827266 
A 35524 T NOTE (99.25) 9128272G6 
A 35525 T NOTE(99.16) 912827266 
A 35526 T NOTE(99.16) 912827266 
K 35527 -T NOTE (99/16) 912827266 
A 35528 T NOTE(99.16) 9128272G6 
A 38096 T NOTE (99.18) 9128275X6 
A 38097 T NOTE (99.25) 9128275X6 
A 38098 T NOTE (99.25) 9128275X6 
A 38099 T NOTE (99.18) 9128275X6 
A 38100 T NOTE (99.25) 9128275X6 


Mf (COr Uc Ne Tt 


DANTEL 

INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 8 

MAJOR SORT KEY IS ICC# 


¥ OOF 
DALY 


MATURITY PURCHASE SAF/ 


(TICKER) 
02/28/01 
02/28/01 
02/28/01 
02/28/01 
02/28/01 
02/28/01 
04/30/01 
04/30/01 
04/30/01 
04/30/01 
O5:/.25,/'02 
05/15/01 
05/31/01 
05/31/01 
05/31/01 
08/15/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/01 
08/31/02 
08/31/01 
08/31/01 
08/31/01 
11/30/01 
1/3070 
12/34/01 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
01/31/02 
OR /ASL/02 
OL 7/35/02 
01/31/02 
01/31/02 
01/31/02 


DATE 
02/29/96 
02/29/96 
02/29/96 
03711/96 
03/11/96 
03/11/96 
04/24/97 
04/24/97 
04/24/97 
04/24/97 
05/15/98 
05/15/98 
06/01/99 
06/01/99 
06/01/99 
08/15/96 
09/03/96 
09/03/96 
09/03/96 
09/03/96 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
08/31/99 
11/30/99 
Ld 730/99 
12/34/96 
01/31/97 
01/31/97 
01/31/97 
O1L/ 31/97 
O1/31/97 
OL/32/97 
01/31/97 
OL 3h 97 
0273/97 
01/31/00 
01/31/00 
01/31/00 
01/31/00 
01/31/00 





S AN EF 

AyD S&B 
INVENTORY 
/31/00 
CUPN TRDNG 
PURP RATE YIELD 
000. S625 -5:680 
000 5.625 5.680 
000 5.625 5.740 
000 5.625 6.060 
000 5.625 6.060 
000 5.625 5.960 
000: --Ga250 656.93 
000 6.250 6.697 
O00 6.250 6.693 
000 6.250 6.702 
O00 52625. 9.614 
000 5.625 S.624 
000 5.250 5.434 
O00: 5.250 5.43.4 
000 5.250 5.434 
000 %7:875 8.565 
000 6.500 6.780 
000 6.500 6.780 
000 6.500 6.780 
O00 6.500 7.152 
000 5.500- S26ls 
000 5.500 5.550 
000 5.500 5.647 
000 5.500 5.688 
000 5.500-. 5.545 
000 5.500 5.688 
000 5.500 3.545 
000 5.500 5.688 
000 5.500 5.688 
000: 5.500. 5.545 
000 5.875 6.031 
O00 5.875 6.031 
O00 6.125) 6.186 
000 6.250 6.710 
000 6.250 6.654 
000 6.250 6.409 
000 6.250 6.409 
000 6.250'-_6.305 
O00 6.250 ° 6.370 
000: =6..250'" 6.8i7:2 
000. 6.250 » 6.316 
000: 6.250: 6.37.0 
OOO} “62375 6616 
O00r= 65375" 65-5016 
000; 6.375. 6.006 
OOO" <6).37/5) = Os o1'2 
O00" T6375) 6.502 


RANCISCO 


- 448 


O95 63 
99). 7:63 
99): 502 
98.141 
98.141 
98.594 
98.461 
98.445 
98.461 
98.430 
100.031 
100.031 
99.656 
99'..65'6 
99. 6516 
Ore au 
98.828 
98.828 
98.828 
97.304 
9189 
99.907 
99.727 
99.648 
99.9 IK6 
99.648 
9:9..9:1'6 
99.648 
99.648 
99). 916 
997. RL 
99.711 
99 766 
98.073 
98.307 
99.328 
99:, 328 
99.2 167 
99: 4.92 
99.484 
99.53 
99.492 
99.559 
99 eG/58 
99 E/9'8 
99.563 
SINE THXS) 


RUN: 


PAR VALUE 
SHARES 


20,000,000.00 
5,000,000.00 
25,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 


7,000,000.00 


30,000,000.00 
30,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
7,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
25,000,000.00 


25,000,000.00 


10,000,000.00 
10,000,000.00 


20,000,000.00 


4,000,000.00 
6,000,000.00 
5,000,000.00 


10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 


8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 


19,952,624.60 


4,988,150.00 


24 81 Sp OZ 1S 


4,907,,031.25 
4,907; 0381.25 
4 ,:929.,/687..50 
6,892,265.63 
6,891,171.88 
6, 89252165... 99 
6,890,078... 13 


30, 009:;,375..00 
30,009,375.00 


7,972, 500.00 
7,972,500.00 
7,972; 500-00 
6,806,890. 63 
4,941,406.25 
4,941,406.25 
4,941,406.25 
4,865,176.64 
4.989), 4531.13 
9,990,700.00 
9, 972, 656)..29 
4,982,421.88 
9,991 ,-60.0'-00 
4,982,421.88 
9, 991, 600.00 
4,982,421.88 
4,982,421.88 
9,991,600.00 


24, 927, 134.38 
24), 92717 134538 


9, 976,562. 50 
9,807, 262.50 


19,661, 368 15 


37 S13 FZ S00 
37 9995, 68750 
4,988,350.00 
9, 949, 218. 70 
9,948,437.50 
9, 953, 125200 
9, 949, 2875 
1, 964,375 00 
7,980,625.00 
7, 980, 625.00 
7,965,000.00 
9, JBAb, 22000 


PAGE: 1 
09/06/00 O00Le22 
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(SIRPT) 


INVSMT 
NO. 





38101 
35724 
38374 
38375 
38376 
36196 
361977 
36198 
36594 
36595 
36596 
3609) 
36598 
36599 
36605 
36606 
36607 
36608 
36609 
36610 
36611 
36620 
36621 
36622 
36623 
36792 
36793 
36990 
36991 
33942 
37126 
37129 
37130 
37138 
37141 
37142 
37143 
37144 
37146 
37950 
37378 
31379 
37383 
38473 
38474 
38475 
38476 


PrP YP PPP PPP PP PEPE PEP PPO PEP PP PPP PEO POPE PoP eo Pe PoP ee Pe 
| 


DESCRIPTION 
NOTE (99. 18) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (100.60) 


Se ee 


NOTE (100.60) 
NOTE (100.60) 


NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.9) 

NOTE (99.9) 

NOTE (99.9) 

NOTE (99.8) 

NOTE (99.8) 

NOTE (99.8) 

NOTE (99.8) 

NOTE (99.13 
NOTE (99.13 
NOTE (99.13 
NOTE (99.13 
NOTE 


NOTE (99.23 
NOTE (99.23 
NOTE (99.23 
NOTE (88.20 


NOTE (9:9..22 

NOTE (98.25) 
NOTE (98.25) 
NOTE (99.8) 

NOTE (99.8) 

NOTE (99-8) 

NOTE (98.26) 
NOTE (98.26) 
NOTE (98.30) 
NOTE (94.10) 
NOTE: (99.22) 
NOTE: (99.12) 
NOTE (98.25) 
NOTE (95.27) 
NOTE (95.27) 
NOTE (95-527) 
NOTE (95.27) 


CLT ¥./°C.0,U-NeT 


MR. 


9128275xX6 
9128272S0 
912827271 
9128272Y7 
GU28 2724 7 
912827314 
9128273L4 
9128273L4 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274H2 
9128274H2 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128275A6 
912827506 
912827506 
9128275A6 
912827506 
9128275A6 
912827506 


DANTIEL 
INVEST 


OF 
DAL Y 


MEN T 
INVESTMENTS OUTSTANDING AS OF 


SAN 


rN V 


MAJOR SORT KEY IS 


FUND MATURITY PURCHASE SAF/ 


NO. (TICKER) 
100 01/31/02 
1 04/30/02 
100 06/30/02 
100 06/30/02 
100 06/30/02 
100 10/31/02 
100 10/31/02 
100 10/31/02 
5005 03/31/03 
100 03/31/03 
3052 03/31/03 
3051 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 05/31/03 
100 05/31/03 
100 05/31/03 
100 05/31/03 
2535 08/15/03 
9530 11/15/03 
100 11/15/03 
100 11/15/03 
LOO. 1/15/03 
100° 11/15/03 
100° 115715703 
100 11/15/03 
100 11/15/03 
100 11/15/03 
100. 17/15/03 
100 02/15/04 
100 02/15/04 
100 02/15/04 
100 02/15/04 
100 02/15/04 
100 02/15/04 
100 02/15/04 


DATE 
01/31/00 
04/30/97 
06/30/00 
06730/00 
06/30/00 
10/31/97 
10731797 
10/31/97 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
06/01/98 
06/01/98 
06/01/98 
06/01/98 
09/27/94 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/15/99 
02/16/99 
02/16/99 
02/25/99 
08/15/00 
08/15/00 
08/15/00 
08/15/00 


PURP 


FRAN CLS C0 


4) 015-25 5 5 4 
ENTORY 
8/31/00 
ICC# 
CUPN TRDNG 
RATE YIELD 
Gad 715 96.0612 
6.625 96. 758 
6.290 6.525 
6.250 6.525 
62250" 6.525 
55750 . 5.10 
5.750 5,708 
Oi VSO “Di. 708 
o« 500) “S015 
5.900 S.616 
Se 000! 2SryokS 
5.500 5.604 
5.500 5.2625 
55500 Si. 61'S 
5.500 5.669 
S700) 2a sowl 
52500 “S672 
SOOO: S676 
5:500- 52676 
DeO00" “5.676 
5.500° 5.676 
5.500 5.640 
5.500 5.640 
5.500 5.640 
53900 - 5.640 
53-900. 545163 
5500. 52563 
5 900. - 53563 
52900) iS: 5168 
IE15D0" T2520 
A290 42325 
4.290. “45522 
422250 - 42522 
4.250 4.421 
Ae 250). A Ae9 
A290 45479 
47250: 4.525 
4 290-45. 523 
4.250 4.494 
A250) ois 8110 
4,750 ~ 42.825 
a= 50) 42892 
A Ho0e 06.038 
Ae D0) 16r0 92 
4-190! (65092 
4.750 6.092 
A190) 6092 


= Ah de Bro] 


99'5563 
99.466 
99-492 
99,492 
99.492 
100.188 
100.180 
100.180 
992.905 
99.500 
99.505 
99... 590 
995505 
99.2509 
992213 
99.266 
99.266 
99.242 
99:-242 
99.242 
99.242 
99'53:98 
99':.39'8 
99: 3.98 
99 3:98 
OO T27 
D9. a2 7) 
99.2727 
OO 2a 
88.625 
99.666 
88 797 
9897 
OO 2 42 
9912250 
95iz 250 
98e 718i 
98.789 
93'7 907 
94297), 
OO NZ 
995375 
98.766 
95.828 
952828 
95.828 
99,820 


RUN: 


PAR VALUE 
SHARES 


8,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
200,000.00 

8, 650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
7,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
5,000,000.00 
5,000,000.00 
5,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
40,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
10,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 


7, 965,000.00 
9,946, 600.00 
24,873,046.88 
24,873,046.88 
24,873,046.88 
153,028 ;,.1.25..00 
15,0267 953). 13 
1557 026;-953 13 
199,010.00 
8,606, 732.'50 
L495 25790 
995, 500'..00 
9,950,900 300 
9, 950,500.00 
9 921 S43RI5 
97 92:6,79162. 50 
9,926, 562.50 
6, 9467:953'.13 
6,946, 953i 2k3 
6, 946,953.18 
6, 946,953.43 
9, 93:97 843275 
9, 939 )8 43:75 
9,7 93:9;, 843a05 
9: 939; 84.3% 75 
24,931,640. 63 
24, 931, 640.63 
4,986; 328% 13 
4,986, 828202 
4 ASi25 
9,966, 600.00 
97 879687450 
97 89) OSs OO 
9) 9247, Zu 5 
9,925,000.00 
9), 925;, 000.00 
9, 878,125,000 
9,878; 906.25 
397, 566, /8'7'5='00 
237 OTs ZLB co 
14,950; 781-25 
14, 906,250.00 
9,876, 562.50 
14 3747 2L eed > 
1a OU Aye en 
14 Say 2G. 4S 
Ay SWAG Ae aS. 
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Corr YC. OU: No Tey OF SAN FRANCISCO 
MR. DANIEL DALY 4°15 <5 5.4 =-q-4a: 8.7 PAGE: 3 
(SIRPT) INVESTMENT INVENTORY RUN: 09/06/00 00:01:21 
INVESTMENTS OUTSTANDING AS OF 8/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38477 T NOTE (95.18) 9128275A6 100 02/15/04 08/15/00 O00 4.750 6.184 95.547 15,000,000.00 14,332, 032.25 
A 37546 T NOTE (99.4) SI28275F5 100 05/725/04 05/17/99 O00 &.250 5.456 99.109 10,000,000.00 9,920, 937.50 
A 37547 T NOTE (99.4) 9128275F5 100 05/15/04 05/17/99 000 5.250 5.458 99.102 10,000,000.00 9,910,7156.25 
A 37949 T NOTE (99.17) 9128275F5 100 05/15/04 11715/99 000 5.250 5.882 97.531 20,000,000.00 19,506, 250.00 
A 38273 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 O00 5.250 6.788 94.672 10,000,000.00 9,467,187.50 
A 38274 T- NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.793 94.656 10,000,000.00 9,465,625.00 
A 38275 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 O00 5.250 6.788 94.672 10,000,000.00 9,467,187.50 
A 38276 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 O00 5.250 6.788 94.672 20,000,000.00 18, 934,375.00 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 42.56% (C) 5.492 5.832 98.821 ‘1,140,005,000.00 ‘1,126,564, 185.29 
A 38382 FEDERAL NATL MTG ASSN DIS 313588H65 925 09/28/00 06/30/00 000 6.480 6.587 98.380 17,000,000.00 16,724, 600.00 
A 38471 FEDERAL NATL MTG ASSN DIS 313588N84 9901 11/09/00 08/14/00 000 6.380 6.480 98.458 25,000,000.00 247614,;.5412 67 
A 38384 FEDERAL NATL MTG ASSN DIS 313588U29 924 12/21/00 06/30/00 000 6.490 6.700 96.863 5,000,000.00 4,843, 158:.33 
A 38452 FEDERAL NATL MTG ASSN DIS 313589BAO 9530 01/25/01 08/04/00 O00 6.440 6.647 96.887 15,000,000.00 14,533: 200.00 
A 38453 FEDERAL NATL MTG ASSN DIS 313589BAO 923 01/25/01 08/04/00 000 6.440 6.647 96.887 15,000,000.00 14,533, 200.00 
A 38455 FEDERAL NATL MTG ASSN DIS 313589BH5 901 02/01/01 08/04/00 O00 6.440 6.655 96.762 10,000,000.00 9, 676, 22D aa 
A 38457 FEDERAL NATL MTG ASSN DIS 313589BH5 100 02/01/01 08/04/00 O00 6.440 6.655 96.762 315, 00:0;/000.0.0 33,866,738.89 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NOTES 4.49% (C) 6.435- 6.609 °§ 97.370 122,000, 000.00 11:8, 792; 450:..00 
A 38377 FEDL HOME LOAN BK CONS DI 313384F87 888 09/14/00 06/30/00 000 6.470 6.560 98.634 1,000,000.00 986,341.11 
A 38391 FEDL HOME LOAN BK CONS DI 313384F95 927 09/15/00 06/30/00 000 6.460 6.551 98.618 13,000,000.00 1:25 3207 376.01 
A 38379 FEDL HOME LOAN BK CONS DI 313384G52 902 09/19/00 06/30/00 000 6.470 6.566 98.544 3,000,000.00 2,996; 327250 
A 38380 FEDL HOME LOAN BK CONS DI 313384G86 100 09/22/00 06/30/00 000 6.470 6.569 98.490 33,000,000.00 32, 501 ,,-81:0:.00 
A 38381 FEDL HOME LOAN BK CONS DI 313384H51 925 09/27/00 06/30/00 000 6.470 6.575 98.400 22,000,000.00 21,648,103.89 
A 38385 FEDL HOME LOAN BK CONS DI 313384U31 859 12/22/00 06/30/00 000 6.470 6.680 96.855 7,000,000.00 6,779,840.28 
A 38386 FEDL HOME LOAN BK CONS DI 313384U80 901 12/27/00 06/30/00 O00 6.470 6.686 96.765 10,000,000.00 9,676,500.00 

ae “Ck barge ne 2g oie. foe teetes eso 235 245.2235 2 ase ee es eee 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOAN DISC 32303 (C) 6.469 6.589 98.168 89,000,000.00 87,369,298.89 
A 38383 FEDL HOME LLN MTG CORP DI 313396H63 100 09/28/00 06/30/00 000 6.480 6.587 98.380 15,000,000.00 14s, WS; OOOr00 
A 38472 FEDL HOME LLN MTG CORP DI 313396N82 858 11/09/00 08/14/00 000 6.380 6.480 98.458 19,000,000.00 18, 107,052. 67 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOTES 1 263((C) 6.424 6.527 98.424 34,000,000.00 33,464,051.67 
A 38366 BNY B/A 9302 09/05/00 06/22/00. 000 6.470 6.558: 1298'..652 1, 5010:,.000'..0'0 1, A958 I5.25 
A 38367 BNY B/A 9902° 09/11/00 06/22/00 O000:-.6.470- 6.566 498). 5i4!4 2,000,000.00 1, 970), 885:200 
A 38337 BK NY B/A 6623 10/24/00) 06/02/00 O00 G.670' 62.853) =97)332 6,000,000.00 5, 839), 920). 00 
A 38372 BNY B/A ’ 100 10/25/00 06/29/00 000 6.520 6.662 97.863 5,000,000.00 4,893,144.44 
SUBTOTAL (Investment Type) 51 BANKERS ACCEPTANCE-DOME 54% (C) 6. S700 Gx = 2 Ok BAt9 14,500,000.00 14,183, 730.69 
A 38469 SALOMON SB C/P 1IS4WwOUA- 927) 09/01/00 -08/09700. O00> 6.490. 6.5i7— 3992585 36,000,000.00 357 SSO) 7505 00. 
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FRANCISCO 





Gk TY 7-6 OU Nery OF SAN 

MR. DANIEL DALY 415-55 4 

(SIRPT) INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 8/31/00 

MAJOR SORT KEY IS ICC# 

INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD 

A 38440 UNIV OF CALIF C/P 91411SJ50 100 09/05/00 07/27/00 O00 6.480 6.527 
A 38444 NEW YORK TIMES CP 65011J974 100 09/07/00 07/28/00 000 6.500 6.548 
A 38433 MERRILL LYNCH C/P 59018JJB1 100 09/11/00 07/14/00 000 6.500 6.570 
A 38328 BK AMER O660P0JC8 906 09/12/00 05726/00 O00 6.680 6.818 
A 38371 MERRILL LYNCH C/P 59018JJC9 925 09/12/00 06/29/00 000 6.550 6.641 
A 38415 SALOMON BROS C/P 7954WOJD8 100 09/13/00 07/06/00 000 6.530 6.613 
A 38445 CLOROX CP 18905JJJ6 100 09/18/00 07/28/00 000 6.480 6.541 
A 38498 SALOMON S/B C/P 7954WOJS5S 910 09/26/00 08/29/00 000 6.500 6.533 
A 38486 SALOMON SB C/P 7954WOKA2 100 10/10/00 08/23/00 000 6.500 6.557 
A 38487 SALOMON SB C/P 7954WOKQ7 100 10/24/00 08/23/00 000 6.500 6.574 
A 38470 AT & T CP 03018AL74 100 11/07/00 08/11/00 O00 6.460 6.564 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER DISC Oe TLS OC) 6.503 6.570 
A 38417 BK AMER C.D. O6050EPD1 902 09/01/00 07/10/00 000 6.560 6.560 
A 38418 BK AMER C.D. O6050EPD1 924 09/01/00 07/10/00 000 6.560 6.560 
A 38419 BK AMER C.D. O6050EPD1 908 09/01/00 07/10/00 O00 6.560 6.560 
A 38420 BK AMER C.D. O6050EPE9 910 09/05/00 07/10/00 O00 6.560 6.560 
A 38421 BK AMER C.D. O6050EPE9 917 09/05/00 07/10/00 000 6.560 6.560 
A 38435 BK AMER C.D. O6050EPX7 100 09/05/00 07/18/00 000 6.550 6.550 
A 38458 BK AMER C.D. O6050ERQO 927 09/08/00 08/07/00 000 6.500 6.500 
A 38459 BK AMER C.D. O6050ERQO 919 09/08/00 08/07/00 000 6.500 6.500 
A 38448 BK AMER C.D. O6050ERF4 9901 09/12/00 08/02/00 O00 6.520 6.520 
A 38449 BK AMER C.D. O6050ERF4 858 09/12/00 08/02/00 O00 6.520 6.520 
A 38450 BK AMER C.D. O6050ERF4 919 09/12/00 08/02/00 O00 6.520 6.520 
A 38451 BK AMER C.D. O6050ERF4 926 09/12/00 08/02/00 O00 6.520 6.520 
A 38460 BK AMER C.D. O6050ERR8 887 09/18/00 08/07/00 000 6.500 6.500 
A 38466 BK AMER C.D. O60S50ERR8 924 09/18/00 08/07/00 000 6.500 6.500 
A 38467 BK AMER C.D. O6050ERR8 915 09/18/00 08/07/00 000 6.500 6.500 
A 38468 BK AMER C.D. O6050ERR8 909 09/18/00 08/07/00 000 6.500 6.500 
A 38405 BK AMER CD O60S50ENY7 888 09/26/00 07/06/00 000 6.580 6.580 
A 38406 BK AMER CD O6050ENY7 803 09/26/00 07/06/00 000 6.580 6.580 
A 38407 BK AMER CD O6050ENY7 915 09/26/00 07/06/00 O00 6.580 6.580 
A 38408 BK AMER CD O6050ENY7 877 09/26/00 07/06/00 000 6.580 6.580 
A 38409 BK AMER CD O6050ENY7 903 09/26/00 07/06/00 000 6.580 6.580 
A 38410 BK AMER CD O6050ENY7 880 09/26/00 07/06/00 O00 6.580 6.580 
A 38411 BK AMER CD O6050ENY7 907 09/26/00 07/06/00 000 6.580 6.580 
A 38412 BK AMER CD O6050ENY7 887 09/26/00 07/06/00 O00 6.580 6.580 
A 38413 BK AMER CD O60S50ENY7 924 09/26/00 07/06/00 O00 6.580 6.580 
A 38414 BK AMER CD O6050ENY7 100 09/26/00 07/06/00 000 6.580 6.580 
A 38446 BK AMER C.D. O6050ERG2 860 09/26/00 08/02/00 000 6.520 6.520 
A 38447 BK AMER C.D. O6050ERG2 901 09/26/00 08/02/00 000 6.520 6.520 
A 38395 BK AMER CD . O6050ENQ4 100 10/02/00 07/05/00 000 6.700 6.700 
A 38422 BK AMER C.D. O6050EPF6 803 10/03/00 07/10/00 000 6.630 6.630 
A 38423 BK AMER C.D. O6050EPF6 877 10/03/00 07/10/00 000 6.630 6.630 
A 38424 BK AMER C.D. O6050EPF6 100 10/03/00 07/10/00 000 6.630 6.630 
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RUN: 


PAR VALUE 
SHARES 





99.260 
98.935 
es eee ae 
98635 
98.748 
99.064 
99.494 
99.133 
98.881 
98.421 


100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


3,500,000.00 
1,000,000.00 
25,000,000.00 
7,000,000.00 
25,000,000.00 
25,000,000.00 
1,000,000.00 
38,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 


2,000,000.00 
14,000,000.00 
9,000,000.00 
20,000,000.00 
18,000,000.00 
50,000,000.00 
10,000,000.00 
35,000,000.00 
5,000,000.00 
20,000,000.00 
20,000,000.00 
5,000,000.00 
4,000,000.00 
3,000,000.00 
3,000,000.00 
15,000,000.00 
4,000,000.00 
5,000,000.00 
6,000,000.00 
4,000,000.00 
6,000,000.00 
2,000,000.00 
3,000,000.00 
4,000,000.00 
6,000,000.00 
10,000,000.00 
2,000,000.00 
10,000,000.00 
41,000,000.00 
8,000,000.00 
6,000,000.00 
11,000,000.00 


3,474,800.00 
992991 ..22 
24,733,680.56 
6,858, 421.11 
24, 698854. 1°) 
24,687,104.17 
990,640.00 
37,807, 888 .89 
49,566, 666.67 
24, 720,138.89 
49,210,444.44 


2,000,000.00 
14,000,000.00 
9,000,000.00 
20,000,000.00 
18,000,000.00 
50,000, 000.00 
10,000,000.00 
35,000,000.00 
5,000,000.00 
20,000,000.00 
20,000,000.00 
5,000,000.00 
4,000,000.00 
3,000,000.00 
3,000,000.00 
15,000,000.00 
4,000,000.00 
5,000,000.00 
6,000,000.00 
4,000,000.00 
6,000,000.00 
2,000,000.00 
3,000,000.00 
4,000,000.00 
6,000,000.00 
10,000,000.00 
2,000,000.00 
10,000, 000.00 
41,000,000.00 
8,000,000.00 
6,000, 000.00 
11,000, 000.00 
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(SIRPT) 
INVSMT 

NO. DESCRIPTION 
A 38396 BK AMER CD 
A 38478 BK AMER C.D. 
A 38479 BK AMER C.D. 
A 38480 BK AMER C.D. 
A 38481 BK AMER C.D. 
A 38482 BK AMER C.D. 
A 38483 BK AMER C.D. 
A 38484 BK AMER C.D. 
A 38499 BK AMER C.D. 
A 38500 BK AMER C.D. 
A 38501 BK AMER C.D. 
A 38397 BK AMER CD 
A 38425 BK AMER C.D. 
A 38503 BK AMER CD 
A 38504 BK AMER CD 
A 38505 BK AMER CD 
A 38506 BK AMER CD 
A 38507 BK AMER CD 
A 38508 BK AMER CD 
A 38426 BK AMER C.D. 
A 38427 BK AMER C.D. 
A 38277 BK AMER C.D. 
A 38283 BK AMER CD 
A 38428 BK AMER C.D. 
A 38464 BK AMER C.D. 
A 38465 BK AMER C.D. 
A 38488 BK AMER C.D. 
A 38489 BK AMER C.D. 
A 38490 BK AMER C.D. 
A 38491 BK AMER C.D. 
A 38492 BK AMER C.D. 
A 38493 BK AMER C.D. 
A 38429 BK AMER C.D. 
A 38430 BK AMER C.D. 
A 38431 BK AMER C.D. 
A 38432 BK AMER C.D. 
A 38502 BK AMER CD 
A 38494 BK AMER C.D. 
A 38495 BK AMER C.D. 
A 38496 BK AMER C.D. 
A 38497 BK AMER C.D. 
A 38436 BK AMER C.D. 
A 38437 BK AMER C.D. 


eo 


Col eR” X. ./-4C 
DA NTs 


MR. 


06050ENR2 
06050ESCO 
06050ESCO 
06050ESCO 
06050ESCO 
06050ESCO 
06050ESCO 
06050ESCO 
06050ESLO 
06050ESLO 
06050ESLO 
06050ENSO 
06050EPG4 
06050ESM8 
06050ESM8 
06050ESM8 
06050ESM8 
06050ESM8 
06050ESM8 
06050EPK5 
06050EPK5 
06050ELTO 
06050ELTO 
06050EPL3 
06050ERS6 
06050ERS6 
06050ESJ5 
06050ESJ5 
06050ESJ5 
06050ESJ5 
06050ESJ5 
06050ESJ5 
06050EPM1 
06050EPM1 
06050EPM1 
06050EPM1 
06050ESN6 
06050ESK2 
06050ESK2 
06050ESK2 
06050ESK2 
06050EQC2 
06050EQE8 


ER Nie tS CO 





OUNTY O F SAN 
DALY 44-5: = 5.5.4 
INVESTMENT INVENTORY 
INVESTMENTS OUTSTANDING AS OF 8/31/00 

MAJOR SORT KEY IS ICC# 

MATURITY PURCHASE SAF/ CUPN TRDNG 
(TICKER) DATE PURP RATE YIELD 
10/10/00 07/05/00 000 6.700 6.700 
10/10/00 08/15/00 000 6.540 6.540 
10/10/00 08/15/00 000 6.540 6.540 
10/10/00 08715/00 000 6.540 6.540 
10/10/00 08/15/00 000 6.540 6.540 
10/10/00 08/15/00 O00 6.540 6.540 
10/10/00 08/15/00 000 6.540 6.540 
10/10/00 08/15/00 O00 6.540 6.540 
10/10/00 08/29/00 000 6.520 6.520 
10/10/00 08/29/00 000 6.520 6.520 
10/10/00 08/29/00 000 6.520 6.520 
10/11/00 07/05/00 000 6.700 6.700 
10/24/00 07/10/00 O00 6.630 6.630 
10/24/00 08/30/00 O00 6.500 6.500 
10/24/00 08/30/00 000 6.500 6.500 
10/24/00 08/30/00 000 6.500 6.500 
10/24/00 08/30/00 000 6.500 6.500 
10/24/00 08/30/00 000 6.500 6.500 
10/24/00 08/30/00 000 6.500 6.500 
11/01/00 07/12/00 000 6.680 6.680 
11/01/00 07/12/00 O00 6.680 6.680 
11/07/00 05/17/00 000 7.000 7.000 
11/07/00 05/17/00 000 7.000 7.000 
11/08/00 07/12/00 000 6.680 6.680 
11/15/00 08/07/00 000 6.600 6.600 
11/15/00 08/07/00 000 6.600 6.600 
11/20/00 08/24/00 000 6.560 6.560 
11/20/00 08/24/00 000 6.560 6.560 
11/20/00 08/24/00 000 6.560 6.560 
11/20/00 08/24/00 000 6.560 6.560 
11/20/00 08/24/00 000 6.560 6.560 
11/20/00 08/24/00 000 6.560 6.560 
11/21/00 07/12/00 000 6.680 6.680 
11/21/00 07/12/00 000 6.680 6.680 
11/21/00 07/12/00 000 6.680 6.680 
11/21/00 07/12/00 000 6.680 6.680 
11/21/00 08/30/00 000 6.540 6.540 
11/28/00 08/24/00 O00 6.560 6.560 
11/28/00 08/24/00 000 6.560 6.560 
11/28/00 08/24/00 000 6.560 6.560 
11/28/00 08/24/00 000 6.560 6.560 
127 19:/ 002077 18/002 20002627302" 6..730 
01/02/01 07/19/00 000 6.860 6.860 
Siro 4 oi) 6.628 6.628 


SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.'S 


- 448 7 


RUN: 


PAR VALUE 
SHARES 





100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 
100.000 


100.000 


42,000, 0.00.00 
3,000,000.00 
13,000,000.00 


7,000,000.00- 


2,.900,000:..00 
500,000.00 
10,000,000.00 
9,000,000.00 
38,000,000.00 
7,000,000.00 
5,000,000.00 
30,000,000.00 
35,000,000.00 
6,000,000.00 
10,000,000.00 
3,000,000.00 
18,000,000.00 
10,600,000.00 
2,400,000.00 
13,000,000.00 
27,000,000.00 
49,000,000.00 
1,000,000.00 
25,000,000.00 
20,000,000.00 
5,000,000.00 
9,000,000.00 
24,000,000.00 
5,000,000.00 
4,000,000.00 
7,000,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
14,000,000.00 
6,000,000.00 
30,000,000.00 
97,692; 0:00'200 
40,000.00 
93,000.00 
175,000.00 
50,000,000.00 
50,000,000.00 


983,000,000.00 


42,000,000.00 
3,000,000.00 
13,000,000.00 
7,000,000.00 
2,500,000.00 
500,000.00 
10,000,000.00 
9,000,000.00 
38,000,000.00 
7,000,000.00 
5,000,000.00 
30,000,000.00 
35,000,000.00 
6,000,000.00 
10,000,000.00 
3,000,000.00 
18,000,000.00 
10, 600,000.00 
2,400,000.00 
13,000,000.00 
27,000,000.00 
49,000,000.00 
1,000,000.00 
25,000,000.00 
20,000,000.00 
5,000,000.00 
9,000,000.00 
24,000,000.00 
5,000,000.00 
4,000,000.00 
7,000,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
14,000,000.00 
6,000,000.00 
30,000,000.00 
9,692,000.00 
40,000.00 
93,000.00 
175,000.00 
50,000,000.00 
50,000,000.00 


983,000,000.00 
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Gi? ¥ 7°C 0 UN TY OQ. EF SAN FRANCISCO 
MR. DANIEL DALY 415-5 54-448 7 PAGE: 6 
(SIRPT) INVESTMENT INVENTORY RUN: 09/06/00 00:01:21 
INVESTMENTS OUTSTANDING AS OF 8/31/00 
MAJOR SORT KEY IS ICC# 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
ASSETS FIXED 6.114 6.280 99.173 2,669,005,000.00 2,646,924, 682.66 
‘ 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


36040 


36041 


MEMO 





NOTE (88.20) 
NOTE (99.25) 
NOTE (99.25) 
NOTE (99.16) 
NOTE (98.5) 
NOTE (98.5) 
NOTE (98.19) 
NOTE. (97.8) 
NOTE (98.27) 
NOTE (98.27) 
NOTE (98.27) 
NOTE (97.11) 


NOTE (99.30) 


NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 
NOTE (99.30) 


NOTE (99.30) 


Cath Ty Yee ClO. URN TY QO F AN FRANCISCO 
MR. DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/00 TO 08/31/00 
SETTLEMENT DATE BASIS 
34 FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
40 08/15/03 08/15/00 INTR 5.750 
08/15/00 09/05/00 08/15/00 72520 
Lg 02/28/01 08/31/00 INTR 5.625 
08/31/00 09/05/00 08/31/00 5.680 
19 02/28/01 08/31/00 INTR 5.625 
08/31/00 09/05/00 08/31/00 5.680 
19 02/28/01 08/31/00 INTR 5.625 
08/31/00 09/05/00 08/31/00 5.740 
ike) 02/28/01 08/31/00 INTR 5.625 
08/31/00 09/05/00 08/31/00 6.060 
19 02/28/01 08/31/00 INTR 5.625 
08/31/00 09/05/00 08/31/00 6.060 
19 02/28/01 08/31/00 INTR 5.625 
08/31/00 09/05/00 08/31/00 5.960 
ae) 08/15/01 08/15/00 INTR 7.875 
08/15/00 09/05/00 08/15/00 8.565 
19 08/31/01 08/31/00 INTR 6.500 
08/31/00 09/05/00 08/31/00 6.780 
19 08/31/01 08/31/00 INTR 6.500 
08/31/00 09/05/00 08/31/00 6.780 
19 08/31/01 08/31/00 INTR' 6.500 
08/31/00 09/05/00 08/31/00 6.780 
19 08/31/01 08/31/00 INTR 6.500 
08/31/00 09/05/00 08/31/00 Ped o2 
19 40 08/15/00 08/07/00 SALE 6.000 -5,000,000.00 -4,995,312.50 
Q8/07/00 08/07/00 6: 035 4,687.50 
19 40 08/15/00 08/07/00 SALE 6.000 -5,000,000.00 -4,995,312.50 
08/07/00 08/07/00 6.035 4,687.50 
19 40 08/15/00 08/07/00 SALE 6.000 -5,000,000.00 -4,995,312.50 
08/07/00 08/07/00 6. 0:35 4,687: 50 
£9 40 08/15/00 08/07/00 SALE 6.000 -5,000,000.00 -4,994,921.85 
08/07/00 08/07/00 6.038 9,078 LS 
Ig 40 08/15/00 08/07/00 SALE 6.000 -5,000,000.00 -4,994,921.85 
08/07/00 08/07/00 6.038 5,078.15 
Eg 08/15/00 08/15/00 AMRT 6.000 5, 468 . 75 
09/05/00 08/15/00 6.040 
89 08/15/00 MAT 6.000 -5,000,000.00 -5,000,000.00 
09/05/00 08/15/00 6.040 
AUS) 08/15/00 08/15/00 AMRT 6.000 5,468.75 
09/05/00 08/15/00 6.040 
50 08/15/00 MAT 6.000 -5,000,000.00 -5,000,000.00 
09/05/00 08/15/00 6.040 
19 08/15/00 08/15/00 AMRT 6.000 3) 468). 75 
09/05/00 08/15/00 6.040 


PAGE: tl 
RUN: 09/06/00 00:01:14 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) 


=143'. 75 
—562,500...00 
-140, 625.00 
= 1037, 129:.00 
=140),,625;.00 
-140,625.00 
-140, 625.00 
=279), 025,00 
-162, 500.00 
-162, 500.00 
-£62), 50:0:..00 
-162,500..00 
=143; 406359 
-143, 4016559 
=143);406.59 
-143,406.59 
-143,406.61 


= 468575 
-150,000.00 


=97, 4168. 75 
-150,000.00 


=) AIG Bis 7) 


SETTLEMENT 


143.75 
562,500.00 
140,625.00 
7103,,125..00 
140, 625.00 
140,625.00 
140,625.00 
2157, 625i. OO 
162,500.00 
162,500.00 
162,500.00 
162,500.00 

=3 , O15 363 
5, 14\2),,2314: 72 
= 377, 052163 
57 L422, 2342 
=37, 95:63 
5, 142,234.72 
=3;,-90'6:...28 
5,142,234.72 


=3), 906226 
57 L422, 23a 12 


5,150,000.00 


37, 1350), 000-00 
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* ACTIVE TRANSACTIONS * 

INVSMT DESCRIPTION/POOL# 
NO. MEMO 

36041 T NOTE (99.30) 
36042 T NOTE (99.30) 
36043 T NOTE (99.30) 
37378 T NOTE (99.22) 
37379 T NOTE. (99.12) 
37383 T NOTE (98.25) 
37786 T NOTE (99.26) 
37787 T NOTE (99.30) 
37788 T NOTE -(99.5235) 
37789 T NOTE (99.21) 
37790 T NOTE (99.30) 
3977 9E -T. NOTE= (99.27) 
37192 T-NOTH.- (9930) 
37793, T2NOTES (99221) 
37794 T NOTE (99.21) 
37-795 TONOTES (9:92:30) 
38047 BK AMER CD 
38048 BK AMER CD 
38049 BK AMER CD 
38050 BK AMER CD 





Cor Sh Yer Cr OSU NAT Ay OF SAN 


MR. 
BANK BROK 
CASH DATE 

19 74 

19 

87 

19 

40 
19 
08/15/00 

19 

08/15/00 

9 

08/15/00 

19 

08/31/00 

Ko 

08/31/00 

19 

08/31/00 

19 

08/31/00 

ue) 

08/31/00 

Lg 

08/31/00 

1:9 

08/31/00 

9 

08/31/00 

1:9 

08/31/00 

a) 

08/31/00 

59 40 

19 40 

19 40 

ans) 40 


FRAN € IS € 0 


DANIEL DALY Ak). S95) Spa AA Bs 7 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
08/01/00 TO 08/31/00 RUN: 09/06/00 00:01:14 
SETTLEMENT DATE BASIS 
34 FUNDS 
MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
——— SS —z — —-----— —-------- —----—-— —------—---- - - —-— KE 
08/15/00 08/15/00 MAT 6.000 -5,000,000.00 -5,000,000.00 -150,000.00 
09/05/00 08/15/00 6.040 5,150,000.00 
08/15/00 08/15/00 AMRT 6.000 5,468.75 
09/05/00 08/15/00 6.040 407 408.075 
08/15/00 MAT 6.000 -5,000,000.00 -5,000,000.00 -150,000.00 
09/05/00 08/15/00 6.040 5,150,000.00 
08/15/00 08/15/00 AMRT 6.000 5,468.75 
09/05/00 08/15/00 6.040 +9, 468.675 
08/15/00 MAT 6.000 -5,000,000.00 -5,000,000.00 =150;,,000:. 00 
09/05/00 08/15/00 6.040 5,150,000.00 
02/15/04 08/15/00 INTR 4.750 =356, 250.00 
09/05/00 08/15/00 4.825 356,250.00 
02/15/04 08/15/00 INTR 4.750 =356; 250 00 
09/05/00 08/15/00 4.892 356,250.00 
02/15/04 08/15/00 INTR 4.750 =237;7 500. 00 
09/05/00 08/15/00 5.033 237, 500-00 
08/31/01 08/31/00 INTR 5.500 -137;,500:..00 
09/05/00 08/31/00 9.613 E37 00200 
08/31/01 08/31/00 INTR 5.500 =275; 000.00 
09/05/00 08/31/00 3). 990 275,000.00 
08/31/01 08/31/00 INTR 5.500 -275,000.00 
09/05/00 08/31/00 5.647 275,000.00 
08/31/01 08/31/00 INTR 5.500 =137, 500.00 
09/05/00 08/31/00 5.688 137,500.00 
08/31/01 08/31/00 INTR 5.500 -275,000.00 
Q9/05/00 08/31/00 5.545 275,000.00 
08/31/01 08/31/00 INTR 5.500 =137, 5005-00 
09/05/00 08/31/00 5.688 137,500.00 
08/31/01 08/31/00 INTR 5.500 =279, 000200 
09/05/00 08/31/00 5% DAD 275,000.00 
08/31/01 08/31/00 INTR 5.500 =137,;:500-:00 
09/05/00 08/31/00 5.688 137, 500.00 
08/31/01 08/31/00 INTR 5.500 -137,500.00 
09/05/00 08/31/00 5.688 137,500.00 
08/31/01 08/31/00 INTR 5.500 -275,000.00 
09/05/00 08/31/00 5.949 275,000.00 
08/15/00 08/15/00 MAT 6.010 =4;:692,000.00 =4,692,000.00 =1757990<40 
09/05/00 08/15/00 6.110 4,867,990.40 
08/15/00 08/15/00 MAT 6.110 =93), 000.00 =93, 000.00 -3,488.30 
09/05/00 08/15/00 6.110 96,488.30 
08/15/00 08/15/00 MAT 6.110 =15;, 000500 -175,000.00 -6,564.01 
09/05/00 08/15/00 6.710 181,564.01 
08/15/00 08/15/00 MAT 6.110 -40,000.00 -40,000.00 =, 900 34 
09/05/00 08/15/00 (sy IEILO) 41,500.34 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


DESCRIPTION/POOL# 


MEMO 


BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
UNIV OF 
SALOMON 
MERRILL 
MERRILL 
MERRILL 


CALIF 


BROTHER 


LYNCH 


LYNCH 


LYNCH 


* 


Cal QDay 7 COU aN 


MR 





159 


19 


1e9 


19 


1B) 


19 


igs) 


un9 


ass) 


19 


19 


19 


19 


ae) 


19 


19 


ng 


19 


19 


129 


LY) 


IS) 


BANK BROK 
CASH DATE 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


89 


45 


45 


45 


DANTEL 


DA 


F 
lie 4 


SAN 
4 


DETAIL TRANSACTION REPORT - 
08/31/00 


MATURITY 
/ENTRY 


08/15/00 
09/05/00 
08/15/00 
09/05/00 
08/09/00 
09/05/00 
08/23/00 
09/05/00 
08/01/00 
09/05/00 
08/15/00 
09/05/00 
08/15/00 
09/05/00 
08/15/00 
09/05/00 
08/15/00 
09/05/00 
08/15/00 
09/05/00 
08/15/00 
09/05/00 
08/15/00 
09/05/00 
08/01/00 
Q9/05/00 
08/02/00 
09/05/00 
08/02/00 
09/05/00 
08/02/00 
09/05/00 
08/02/00 
09/05/00 
08/10/00 
09/05/00 
08/29/00 
09/05/00 
08/02/00 
09/05/00 
08/03/00 
09/05/00 
08/04/00 
09/05/00 


FRANCIS 
be tOe=9) 154) = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-8,000,000.00 
-12,000,000.00 
-20,000,000.00 
-30,000,000.00 

-5,000,000.00 

-7,000,000.00 

-6,000,000.00 
-18,000,000.00 

-3,000,000.00 

-7,000,000.00 

-4,000,000.00 

-5,000,000.00 
-50,000,000.00 
-15,000,000.00 
-15,000,000.00 

-6,000,000.00 
-10,000,000.00 

-3,384,000.00 

-5,000,000.00 
-10,000,000.00 

-5,000,000.00 


-5,000,000.00 


08/01/00 TO 
SETTLEMENT DATE BASIS 
34 FUNDS 

TRADE / TXN COUPON 

SETTLE TYP YIELD 

08/15/00 MAT 6.2520 
08/15/00 6.4120 
08/15/00 MAT 6.120 
08/15/00 6.120 
08/09/00 MAT 6.200 
08/09/00 6.200 
08/23/00 MAT 6.200 
08/23/00 6.200 
08/01/00 MAT 6.770 
08/01/00 6.770 
08/15/00 MAT 6. HO) 
08/15/00 6.01 LO 
08/15/00 MAT 6.2110 
08/15/00 6.770 
08/15/00 MAT 6.510 
08/15/00 6: ehO) 
08/15/00 MAT 6.710 
08/15/00 6.7 70 
08/15/00 MAT 6.770 
08/15/00 Ord 10 
08/15/00 MAT 6.4770 
08/15/00 6.770 
08/15/00 MAT 6.5710 
08/15/00 6.2710 
08/01/00 MAT 6.5/5.0 
08/01/00 6.750 
08/02/00 MAT Gi.150 
08/02/00 62/50 
08/02/00 MAT 655/50 
08/02/00 6:21.50 
08/02/00 MAT 6.750 
08/02/00 6.750 
08/02/00 MAT 6..750 
08/02/00 6.750 
08/10/00 MAT 6.560 
08/10/00 6.652 
08/29/00 MAT 6.620 
08/29/00 6.738 
08/02/00 MAT 6.630 
08/02/00 6.709 
08/03/00 MAT 6.630 
08/03/00 6.710 
08/04/00 MAT 6.630 
08/04/00 Gre/AleZ 


Cc oO 


4487 


BOOK VALUE 
PREM / (DISC) 


PAGE: 8 

RUN: 09/06/00 00:01:14 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 





-8,000,000.00 
-12,000,000.00 
-20,000, 000.00 
-30,000, 000.00 

-5,000, 000.00 

-7,000,000.00 

-6, 000,000.00 
-18,000,000.00 

-3,000,000.00 

-7,000,000.00 

-4,000, 000.00 

-5,000,000.00 
-50,000, 000.00 
-15,000, 000.00 
-15,000,000.00 

-6,000,000.00 
-10, 000,000.00 

~3, 337,135.36 

-4,912, 652.78 

~9,882,193.33 

-4,940,145.83 


4), 9897, 225 500 


=295, 120.200 
-442,680.00 
=09:9;,333535 
-966,166.67 
=6:9',. 58.0 ..5'6 
=11'5,, 842.322 
31919: 5293-233 
-297, 880.00 
-49,646.67 
=L3)7'842. 22 
=66,1°9'5\. 96 
-82,744.44 
-646,875.00 
=196,, 85:00 
=1'9'6,-8575:..,00 
=718, 790:.'010 
1131 7-25,.0,200 
-46,864.64 
S87, 34722 
=A ABO. LOW 
S910 DA coll, 


=60; 77>. 00 


85295, 120.400 
12,442, 680.00 
205999), 333.338 
30, 966,166.67 

5069), 58 0:2516 

Lp Ads, BAZ. 22 

6709.9, 2:93: 533 
18,297 ;,880:.00 

3,049,646.67 

ipl p84 2222 

4.,:0166.,1095;.<516 

5,082,744.44 
50, 646,875.00 
1D) /5916;, 28H o1<00 
157 196 eHa..0.0 

6,078, 750.00 
LOS, 2910200 

3,384,000.00 

5,000,000.00 
10,000,000.00 
5,000,000.00 


5,000,000.00 
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* ACTIVE TRANSACTIONS * ait 
DESCRIPTION/POOL# BANK BROK 
MEMO CASH DATE 
MERRILL LYNCH 19 45 
SALOMON SB C/P eS 89 
BK AMER C.D. 1S 40 
BK AMER C.D. AGS) 40 
BK AMER C.D. ale) 40 
BK AMER C.D. 19 40 
BK AMER C.D. alge) 40 
BK AMER CD 19 40 
BK AMER CD 9 40 
BK AMER CD 1:9 40 
BK AMER CD £9 40 
BK AMER CD ales) 40 
BK AMER C/P 1g 40 
FEDL HOME LLN MTG CORP IK 40 
NY TIMES CP 19 40 
SOLOMON SMITH CP 1e9 89 
FEDL HOME LLN MTG CORP 19 40 
FEDL HOME LLN MTG CORP 19 40 
SALOMON BROS. CP 9) 89 
SALOMON BROS. CP »* 19 89 
SALOMON BROS CP 19 89 
SALOMON BROS CP 19 89 


DANIEL 


MATURITY 
/ENTRY 


08/07/00 
09/05/00 
08/07/00 
09/05/00 
08/15/00 
09/05/00 
08/15/00 
09/05/00 
08/15/00 
09/05/00 
08/29/00 
09/05/00 
08/29/00 
09/05/00 
08/14/00 
09/05/00 
08/14/00 
09/05/00 
08/14/00 
09/05/00 
08/14/00 
09/05/00 
08/14/00 
09/05/00 
08/23/00 
Q9/05/00 
08/29/00 
09/05/00 
08/02/00 
09/05/00 
08/03/00 
09/05/00 
08/29/00 
09/05/00 
08/29/00 
09/05/00 
08/02/00 
09/05/00 
08/02/00 
09/05/00 
08/10/00 
09/05/00 
08/10/00 





448 7 


BOOK VALUE 
PREM / (DISC) 


-4,93:6,462.50 
=497 42:6;.875-,00 
-10,000,000.00 
-25,000,000.00 
-10,000,000.00 

-2,400,000.00 

~6, 000,000.00 

-600,000.00 
-10,400,000.00 

-3,000,000.00 
-19,000,000.00 

-7,000,000.00 
-14,845,066.67 

+9: 90'2;-069 5 44 

= Sto; 544s 7a 
=497 1367 986. 


119; 8077 700.00 


=97, 9037 850.00! 


=297 8937075700 
=197-9027 050200 
-25,834,469.44 


=13)7 Olds OO 000 


OF AN FRANCISCO 
Dares i ¥, Abe = Db 4 = 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/00 TO 08/31/00 
SETTLEMENT DATE BASIS 
34 FUNDS 
TRADE / TXN COUPON PAR VALUE 
SETTLE TYP: YLRLD ORIGINAL FACE 
-—--—-—— -&— _ —_ ——--—--—--—--——-—-—--———— 
08/07/00 MAT 6.630 -5,000,000.00 
08/07/00 6.715 
08/07/00 MAT 6.550 -50,000,000.00 
08/07/00 6.626 
08/15/00 MAT 6.600 -10,000,000.00 
08/15/00 6.600 
08/15/00 MAT 6.600 -25,000,000.00 
08/15/00 6.600 
08/15/00 MAT 6.600 -10,000,000.00 
08/15/00 6.600 
08/29/00 MAT 6.600 -2,400,000.00 
08/23/00 6.600 
08/29/00 MAT 6.600 -6,000,000.00 
08/29/00 6.600 
08/14/00 MAT 6.600 -600,000.00 
08/14/00 6.600 
08/14/00 MAT 6.600 -10,400,000.00 
08/14/00 6.600 
08/14/00 MAT 6.600 -3,000,000.00 
08/14/00 6.600 
08/14/00 MAT 6.600 -19,000,000.00 
08/14/00 6.600 
08/14/00 MAT 6.600 -7,000,000.00 
08/14/00 6.600 
08/23/00 MAT 6.640 -15,000,000.00 
08/23/00 6.709 
08/29/00 MAT 6.410 -10,000,000.00 
08/29/00 6.473 
08/02/00 MAT 65900 =17 856, 00000 
08/02/00 6.584 
08/03/00 MAT 63930) =50; 000 7000-00 
08/03/00 6.565 
08/29/00 MAT 6.410 -20,000,000.00 
08/29/00 6.472 
08/29/00 MAT 6.410 -10,000,000.00 
08/29/00 6.472 
08/02/00 MAT 6.530 -30,000,000.00 
08/02/00 6.562 
08/02/00 MAT 6.530 -20,000,000.00 
08/02/00 6.562 
08/10/00 MAT 6.530 -26,000,000.00 
08/10/00 6.590 
08/10/00 MAT 6.530 -14,000,000.00 
08/10/00 6.543 


09/05/00 


PAGE: 4 

RUN: 09/06/00 00:01:14 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


= 693.9311 OU 
=9:1'3:7:1257.'00 
=128),/333..33 
=320%;833'..33 
=1237,333:.33 
—36, 960.00 
-92,400.00 
= 4.310200 

= 12h, 146. Gl 
=3'67:850:500 
=2337,383'.,33 
=85,/983'.33 
S147 933t533 
=95/,, 93S0RS6 
=9, 455-29. 
=-263,013:89 
=1927,, 300.00 
=916;, L50;-00 
=146,,925..00 
=9 1, 950).00 
=16 57,530 516 


-88,500.00 


5,000,000.00 
50,000,000.00 
10;:1287333'.33 
257-3207/8:33:.33 
10;.228;.333. 33 
2,436, 960.00 
6,092,400.00 
607,370.00 
10,5277 746.67 
3,036,850.00 
EOF 233'7 383333 
7p08'5,-983.33 
15,000,000.00 
10,000,000.00 
1,856,000.00 
50,000,000.00 
20,000,000.00 
10,000,000.00 
30,000,000.00 
20,000,000.00 
26,000, 000.00 


14,000, 000.00 
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* ACTIVE TRANSACTIONS * —_ 

INVSMT DESCRIPTION/POOL# BANK BROK 
NO. MEMO CASH DATE 
38404 SALOMON BROS CP 19 89 
38434 SALOMON C/P 19 89 
38438 MERRILL LYNCH C/P 19 45 
38439 UNIV OF CALIF. C/P 139 40 
38441 ALBERTSON C/P 19 40 
38442 MERRILL LYNCH C/P Lg 45 
38443 MERRILL LYNCH CP 19 45 
38446 BK AMER C.D. 19 40 
38447 BK AMER C.D. 1.9 40 
38448 BK AMER C.D. 139 40 
38449 BK AMER C.D. Lg 40 
38450 BK AMER C.D. 19 40 
38451 BK AMER C.D. 19 40 
38452 FEDERAL NATL MTG ASSN D 19 40 
38453 FEDERAL NATL MTG ASSN D 139 40 
38455 FEDERAL NATL MTG ASSN D 19 45 
38456 BNY INT (149029. 46) 159 99 
O19 

38457 FEDERAL NATL MTG ASSN D 19 40 

TO CHANGE FUND # 

38458 BK AMER C.D. ‘ 149 40 
38459 BK AMER C.D. 19 40 
38460 BK AMER C.D. aL) 40 


DANTEL 


DA 


O 


F 
iY 


SAN 
4 


DETAIL TRANSACTION REPORT - 
08/31/00 


MATURITY 
/ENTRY 


08/10/00 
09/05/00 
08/17/00 
09/05/00 
08/29/00 
09/05/00 
08/23/00 
09/05/00 
08/14/00 
09/05/00 
08/24/00 
09/05/00 
08/30/00 
09/05/00 
09/26/00 
08/01/00 
09/26/00 
08/01/00 
09/12/00 
08/01/00 
09/12/00 
08/01/00 
09/12/00 
08/01/00 
09/12/00 
Q8/01/00 
01/25/01 
08/04/00 
01/25/01 
08/04/00 
02/01/01 
08/04/00 
10/31/00 
08/04/00 


08/04/00 
02/01/01 
08/04/00 
09/08/00 
08/07/00 
09/08/00 
08/07/00 
09/18/00 
08/07/00 


FRANCIS 
ie Ob Oo BPRar = 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-10,000,000.00 
-50,000,000.00 
-50,000,000.00 
-5,000,000.00 
-1,000,000.00 
-50,000,000.00 
-40,000,000.00 
2,000,000.00 
10,000,000.00 
5,000,000.00 
20,000,000.00 
20,000,000.00 
5,000,000.00 
15,000,000.00 
15,000,000.00 
10,000,000.00 
25,000,000.00 
-25,000,000.00 
35,000,000.00 
10,000,000.00 
35,000,000.00 


4,000,000.00 


08/01/00 TO 
SETTLEMENT DATE BASIS 
34 FUNDS 

TRADE / TXN COUPON 

SETTLE TYP YIELD 

ea ae ce nih. ea ae —_& — a ee oe a a 
08/10/00 MAT 6.530 
08/10/00 6.563 
08/17/00 MAT 6.510 
08/17/00 6.546 
08/29/00 MAT 6.480 
08/29/00 6.519 
08/23/00 MAT 6.480 
08/23/00 6.512 
08/14/00 MAT 6.490 
08/14/00 6.510 
08/24/00 MAT 6.480 
08/24/00 6.512 
08/30/00 MAT 6.480 
08/30/00 6.519 
08/02/00 PURC 6.520 
08/02/00 6.520 
08/02/00 PURC 6.520 
08/02/00 6.520 
08/02/00 PURC 6.520 
08/02/00 6.520 
08/02/00 PURC 6.520 
08/02/00 6.520 
08/02/00 PURC 6.520 
08/02/00 6.520 
08/02/00 PURC 6.520 
08/02/00 6.520 
08/04/00 PURC 6.440 
08/04/00 6.647 
08/04/00 PURC 6.440 
08/04/00 6.647 
08/04/00 PURC 6.440 
08/04/00 6.655 
08/02/00 PURC 5.550 
08/02/00 5.550 
08/02/00 SALE 5.550 
08/02/00 5.550 
08/04/00 PURC 6.440 
08/04/00 6.655 
08/07/00 PURC 6.500 
08/07/00 6.500 
08/07/00 PURC 6.500 
08/07/00 6.500 
08/07/00 PURC 6.500 
08/07/00 6.500 


ome) 


4487 


BOOK VALUE 
PREM / (DISC) 


-9,936,600.00 
=49;,728 7; 150': 00 
-49,703,000.00 

-4,975,700.00 

=99'6;-935'.28 
-49,757,000.00 
-39,762,400.00 
2,000,000.00 
10,000,000.00 
5,000,000.00 
20,000,000.00 
20,000,000.00 
5,000,000.00 
14.,-93:3:;,00:..00 
-466, 900.00 
14),-533;71007.00 
-466, 900.00 
9-66-20. Al 
=323), 788.89 
25,000,000.00 
-25,000,000.00 

333786674 335'89 

=e eli Odell 

10,000,000.00 
35,000,000.00 


4,000,000.00 


PAGE: 5 

RUN: 09/06/00 00:01:14 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-63,400.00 
10,000,000.00 

=2 114, 250:500 
50,000,000.00 

-297,000.00 
50,000,000.00 

-24,300.00 
5,000,000.00 

=3;,/ 064 12 
1,000,000.00 

-243,000.00 
50,000,000.00 

=237, 600.00 


40,000,000.00 
-2,000,000.00 
-10,000,000.00 
-5,000,000.00 
-20,000,000.00 
-20,000,000.00 
-5,000,000.00 
=14;75335 2000500 
+14, 53377400200 
= 9) <606j22 dale le. 
-25,000,000.00 
-149,029.46 
25,149,029.46 
=33), 866; 738E189 
-10,000,000.00 
-35,000,000.00 


-4,000, 000.00 
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INVSMT 
NO. 








448 7 


BOOK VALUE 
PREM / (DISC) 


09/06/00 


(INTEREST) 
AMORT / (ACCRET) 





20,000,000.00 
5,000,000.00 
3,000,000.00 
3,000,000.00 
15,000,000.00 


35,890 , 730.00 
.7149,270.00 
49,210,444.44 
=/8'9 7, 995:; 56 
24,614,541.67 
=389, 458 333 
18), 707, OS1.°67 
=-292;, 948.33 
LAF 74 (248 FS 
=629,) 181.25 
14,374,.21:3.75 
=625; 1840.25 
14, S74 28275 
=625,.781.25 
14, 374, :248..75 
=625, 781.25 
14 73:32, 038 25 
=667 ; 9681275 
3,000,000.00 


13,000,000.00 
7,000,000.00 
2,900,,000,<00 
500,000.00 
10,000,000.00 
9,000,000.00 


25,000, 000.00 


CG Iat Yo 7 C070 sNe EY EF AN FRANCISCO 
MR. DANTEL DALY A’. = 46 454 = 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/00 TO 08/31/00 
SETTLEMENT DATE BASIS 
34 FUNDS 

DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 

MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 

BK AMER C.D. 19 40 11/15/00 08/07/00 PURC 6.600 20,000,000.00 
08/07/00 08/07/00 6.600 

BK AMER C.D. 19 40 11/15/00 08/07/00 PURC 6.600 5,000,000.00 
08/07/00 08/07/00 6.600 

BK AMER C.D. 1:9 40 09/18/00 08/07/00 PURC 6.500 3,000,000.00 
08/07/00 08/07/00 6.500 

BK AMER C.D. Nee, 40 09/18/00 08/07/00 PURC 6.500 3,000,000.00 
08/07/00 08/07/00 6.500 

BK AMER C.D. lad 40 09/18/00 08/07/00 PURC 6.500 15,000,000.00 
08/07/00 08/07/00 6.500 

SALOMON SB C/P 19 89 09/01/00 08/09/00 PURC 6.490 36,000,000.00 
08/09/00 08/09/00 6.517 

AT i&- T° CP 19 87 11/07/00 08/11/00 PURC 6.460 50,000,000.00 
08/11/00 08/11/00 6.564 

FEDERAL NATL MTG ASSN D al) 40 11/09/00 08/11/00 PURC 6.380 25,000,000.00 
08/11/00 08/14/00 6.480 

FEDL HOME LLN MTG CORP 19 40 11/09/00 08/11/00 PURC 6.380 19,000,000.00 
08/11/00 08/14/00 6.480 

T NOTE (95227) 19 40 02/15/04 08/11/00 PURC 4.750 15,000,000.00 
- 08/11/00 08/15/00 6.092 

T NOTE (95.27) 89 45 02/15/04 08/11/00 PURC 4.750 15,000,000.00 
08/11/00 08/15/00 6.092 

T NOTE (95.27) LES 87 02/15/04 08/11/00 PURC 4.750 15,000,000.00 
08/11/00 08/15/00 6.092 

T NOTE (95.27) Ati) 89 02/15/04 08/11/00 PURC 4.750 15,000,000.00 
08/11/00 08/15/00 6.092 

T NOLES (95% 18) 129 40 02/15/04 08/15/00 PURC 4.750 15,000,000.00 
08/21/00 08/15/00 6.184 

BK AMER C.D. alee) 40 10/10/00 08/15/00 PURC 6.540 3,000,000.00 
08/21/00 08/15/00 6.540 

BK AMER C.D. 1t9 40 10/10/00 08/15/00 PURC 6.540 13,000,000.00 
08/21/00 08/15/00 6.540 

BK AMER C.D. 19 40 10/10/00 08/15/00 PURC 6.540 7,000,000.00 
08/21/00 08/15/00 6.540 

BK AMER C.D. 19 40 10/10/00 08/15/00 PURC 6.540 2,500,000.00 
08/21/00 08/15/00 6.540 

BK AMER C.D. 1) 40 10/10/00 08/15/00 PURC 6.540 500,000.00 
08/21/00 08/15/00 6.540 

BK AMER C.D. ‘ 189 40 10/10/00 08/15/00 PURC 6.540 10,000,000.00 
08/21/00 08/15/00 6.540 

BK AMER C.D. 19 40 10/10/00 08/15/00 PURC 6.540 9,000,000.00 
08/21/00 08/15/00 6.540 

NY TIMES INT (172.00) IY) 99 10/30/00 08/10/00 PURC 5.550 25,000,000.00 
08/23/00 08/10/00 Byo S10) 


PAGE: 6 
00:01:14 


(GAIN) /LOSS 
SETTLEMENT 


-20,000,000.00 
-5,000,000.00 
-3,000,000.00 
-3,000,000.00 

-15,000,000.00 

=35,,/850, 730.00 

-49,210,444.44 

-24,614,541.67 

-18, 707,051.67 

=14 (S74, i218: 509 

=14, 37/4, 218 7:5 

=14, 394, 5218 .215 

714, 374,208) 575 

=14, 832,08A 525 
-3,000,000.00 

-13,000,000.00 
-7,000,000.00 
-2,500,000.00 

-500,000.00 

-10,000, 000.00 

=9 ,/010'0;, 000).00 


-25,000, 000.00 






pes wou faa-ms! 
nee Wess) ea as 


i & goa tad! aa 
cts vba sa). 
aes none 4-54). 


REURYYT WEE Mae Y2eE o 
a a a 3 
avrTUest Se © 


FE gh 


_ 
Sr sie 
y 
i 
bh “$i Ao! 
t 
- 4 


a 
oy 


an 
* 


a2 O57 To\04 OB #”\ 2G 
. pale oa 8° Hat 
; vss "420 
: G24 get 
ag ea" me dais 280. 
s, apiyetae SEAT ELOC e480 
419 = yao NOH? 8 PLT EVEN Lie. £980 
WELITAGG-CH\IT 08 2 oe8 
aj FFA03\06 ee (Too Saye. © een 
553,08. Co He Vie ‘4 ‘2 ee) 
‘BA bavoroo 0s Oana} bei vam ga 
CS\OA\80 DOO LOO: er ene 
b OS. TEVGG.- 290 5 Cy een 
QE\ODVOG O89 1; Bb Shy 
“4G OFXTSWOG SEXES 8S she ed 
R ANGS: OG ra 
> WEA TRE ve Lis . t 
ef 1h cy 
th ( 
» rf i j ‘ 
id ~ ; 
, ra ant 
s 
Vis im 
7 te } 
v A * 





< MASTNGO ORAL 
 @G -PONEOVOO OBAT2\90. 
AMSST OG UALTZ\G0 
“OSA TSH Oo\ 
‘BeLIT wen ooirawo. 
DS\ Eee o9' 
ay DB\TI\ OO Bsikoioo... 2" 
“NTA baht EFNOD 


PE\TITOO 48 


oe 





On 


Frioe Stee * 








et ate 
- Go Tas 5\oc Brae 506: Se 2 e4o 
_. eee? 





Tage! 





‘ahaio't 00° of 


a*ate" ‘one 00 


“a9 oon" a0" ‘Oe: rat ege' 900° S 


os 


° 
-_ 


on 





ae a8 


open’ ano" Oo 29° 935'Ga3- we 


Soglisaied 


am “858 

peta poo" ong" ‘ny - Fe" 2h SIO “AD +9 
~ ee" 587 a es 

*' sis’ S2 

a ‘in + - be 


i 


I >" ode 900 °.09 


Ne 


1 3 5 ose acer] i, ee 


Cad . oo G 
39" OOOO 


26° COR" OO “8 


a” He nage gf 
Sasa = 4 
i ray 
nm? ¥ a 
i ' 


Pe oo9 “800° aie 


‘< hae B se a 
fesat' Sige 
*saT' Se aa 


= -eg2" 
ee ie Se ie 

SoS eee" 32 = 
jes" pT eS 
a SRY" T298" 22, 


Pree an) rr 


aR Se pe se 


eae ate, ee 


Se Fl 2hD “Hr. = 
3" 30" S22 * Ge 




















-Te eu" nee’at ° 
te oerd aan) bi oe 
> *SArn-’ By 
4 Of: GP : a 
; ~?" 000" O38" “oe Ve 
Way ‘i; ra 1 a 
20° nes ooo EP 
> * Fed - 
‘ . vite. | wear) paniseneeia 
bisa 4 LURE wPSS townys rose 


* wt: 


up (OG\er eras? 


rer! r 


- 
— 
~ 


* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/ POOL# 


MEMO 





NY TIMES INT 


SALOMON 


SALOMON 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


SALOMON 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


(a2 
SB.G72 


SB; C/P 


CD 
CD 
CD 
CD 


CD 


. 00) 


MR. 
BANK BROK 
CASH DATE 

19 99 

19 89 

19 89 

19 40 

19 40 

a9 40 

19 40 

19 40 

19 40 

19 40 

19 40 

Lg 40 

19 40 

digs) 89 

159 40 

1:9 40 

19 40 

19 40 

19 40 

eg) 40 

WY) 40 

AL) 40 





FoR AcN ©. 52 © 


EES rie aro ee 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-25,000,000.00 
50,000,000.00 
25,000,000.00 

9,000,000.00 
24,000,000.00 
5,000,000.00 
4,000,000.00 
7,000,000.00 
1,000,000.00 
9, 692,000.00 
40,000.00 
93,000.00 
175,000.00 
38,000,000.00 
38,000,000.00 
7,000,000.00 
5,000,000.00 
30,000,000.00 
6,000,000.00 
10,000,000.00 
3,000,000.00 


18,000,000.00 


CLT ¥ 3/) CO UW NT y AN 
DANIEL DALY 4 
DETAIL TRANSACTION REPORT - 

08/01/00 TO 08/31/00 
SETTLEMENT DATE BASIS 
34 FUNDS 

MATURITY TRADE/ TXN COUPON 

/ENTRY SETTLE TYP YIELD 
a --— a — ee eee oem eae 
10/30/00 08/10/00 SALE 5.550 
08/23/00 08/10/00 2299.0 
10/10/00 08/23/00 PURC 6.500 
08/23/00 08/23/00 6=59'/ 
10/24/00 08/23/00 PURC 6.500 
08/23/00 08/23/00 6.574 
11/20/00 08/24/00 PURC 6.560 
08/28/00 08/24/00 61, 5:60 
11/20/00 08/24/00 PURC 6.560 
08/28/00 08/24/00 6.560 
11/20/00 08/24/00 PURC 6.560 
08/28/00 08/24/00 6.560 
11/20/00 08/24/00 PURC 6.560 
08/28/00 08/24/00 6.560 
11/20/00 08/24/00 PURC 6.560 
08/28/00 08/24/00 6.560 
11/20/00 08/24/00 PURC 6.560 
08/28/00 08/24/00 6.560 
11/28/00 08/24/00 PURC 6.560 
08/28/00 08/24/00 6.560 
11/28/00 08/24/00 PURC 6.560 
08/28/00 08/24/00 6.560 
11/28/00 08/24/00 PURC 6.560 
08/28/00 08/24/00 6.560 
11/28/00 08/24/00 PURC 6.560 
Q8/28/00 08/24/00 6.560 
09/26/00 08/29/00 PURC 6.500 
08/28/00 08/29/00 6.533 
10/10/00 08/29/00 PURC 6.520 
08/28/00 08/29/00 6.520 
10/10/00 08/29/00 PURC 6.520 
08/28/00 08/29/00 Gu0Z0 
10/10/00 08/29/00 PURC 6.520 
08/28/00 08/29/00 6.520 
11/21/00 08/30/00 PURC 6.540 
09/05/00 08/30/00 6.540 
10/24/00 08/30/00 PURC 6.500 
09/05/00 08/30/00 6.500 
10/24/00 08/30/00 PURC 6.500 
09/05/00 08/30/00 6.500 
10/24/00 08/30/00 PURC 6.500 
09/05/00 08/30/00 6.500 
10/24/00 08/30/00 PURC 6.500 
09/05/00 08/30/00 6.500 


448 7 


BOOK VALUE 
PREM / (DISC) 


-25,000,000.00 
49,566, 666.67 
=433; 333/33 
24, 1207138: 89 
=2)19, 8:61.11 
9,000,000.00 
24,000,000.00 
5,000,000.00 
4,000,000.00 
7,000,000.00 
1,000,000.00 
9,692,000.00 
40,000.00 
93,000.00 
175,000.00 
37,807,888.89 
192, dae 
38,000,000.00 
7,000,000.00 
5,000,000.00 
30,000,000.00 
6,000,000.00 
10,000,000.00 
3,000,000.00 


18,000,000.00 


09/06/00 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 7 
OOMOArs a4 


(GAIN) /LOSS 
SETTLEMENT 


“172.00 
25,000,172.00 


-49,566, 666.67 
=24 7.1207 138.89 
-9,000,000.00 
-24,000,000.00 
-5,000,000.00 
-4,000,000.00 
-7,000,000.00 
=17:000);,,000:500 
-9,692,000.00 
-40,000.00 
=93';000200 

= 175.7 000/200 
=37, 807) 888589 
-38,000,000.00 
-7,000,000.00 
=5,, 000, 000-00 
-30,000,000.00 
-6,000,000.00 
-10,000,000.00 
-3,000,000.00 


-18,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 
NO. MEMO 





38507 BK AMER CD 


38508 BK AMER CD 


Ci TY / CO UN TY OF SAN FRAN GCor-S ¢ 0 
MR. DANIEL DALY 4.4 50> 5-504 = 404 8-7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/00 TO 08/31/00 

SETTLEMENT DATE BASIS 


34 FUNDS 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 


See oe es ak Se SS ) SS eS Se ee SS ee SS ae ee ee 


19 40 10/24/00 08/30/00 PURC 6.500 10,600,000.00 10,600,000.00 
09/05/00 08/30/00 6.500 

19 40 10/24/00 08/30/00 PURC 6.500 2,400,000.00 2,400,000.00 
09/05/00 08/30/00 6.500 


PAGE: 8 
RUN: 09/06/00 00:01:14 


(INTEREST) (GAIN) /LOSS 
AMORT / (ACCRET) SETTLEMENT 


-10, 600,000.00 


-2,400,000.00 


Gb on mY 


2 





* ACTIVE TRANSACTIONS * 


PAR 

TYPE/ WEIGHTED 

TXN# YIELD 

PURC 6.446 
G.* Bo) 

SALE Sate 
( oe 

INTR Derad 
a* 423) 

MAT 6.551 
(60) 

ACR 6.040 


PAR VALUE 


835,000,000.00 


-75,000,000.00 


-830640000.00 


CLTrTyy © oO UN T Y Opt: SAN FRANCISCO 
MR. DANTIEL DALY @-Ae S) = 5S S64r S448 7] 
DETAIL TRANSACTION REPORT - FIXED INCOME 
08/01/00 TO 08/31/00 
REPORT GRAND TOTALS 

ASSETS 


ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) 


826,915,518.48 -8,084,481.52 

=74,975, 781.20 24,218.80 STM POS 2a, 
=57)7/66;,393.75 

-827178326.45 -10048359.92 


27, 343575 =214343% 15 


PAGE: 9 
RUN: 09/06/00 00:01:14 


(GAIN) / 
LOSS SETTLEMENT 


-826, 91:5, 518548 


=167;.9600.89 .° 75, 860;375206 


83:3;,/ 165,012 482 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 
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October 6, 2000 


The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hali, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Cariton B. Goodlett Place 

San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past three months. the results 
reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


regulations. 
Interest Received $ 41,941,857 Earned Interest Yield 
Total Net Earnings $ 42,228,977 Pooled Funds 6.307% 
Average Age of Portfolio 362 Days All Funds 6.399% 


Total cost of the securities on hand on September 30, 2000 was $2,471,990,233 with a market value of 
$2,472,445,291 plus fixed assets accrued earnings of $14,314,338. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
September 30, 2000. These investments are in compliance with California Code and our statement of 
investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of September 2000, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts inyested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on September 30, 2000. 

4. General journal detailing purchases, sales, and interest activities during the month of 
September 2000. 


Very truly yours, 


Ls DOCUMENTS DEPT. 


Susan Leal OCT = § 2000 


Treasurer 
SAN F 
Enc. i RANCISCO 


cc: Harvey Rose, Budget Analyst (w/Enc.) PUBLIC LIBRARY 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., E. Navas 
Transportation Authority — C. Clark 
San Francisco Public Library — 2 copies 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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(FS/ERNFS) 
Gr Pay / SCO NY? SORE AIS. A Ny @ eR RNC se) © 
MR DAN Toke L “Dearie 445-554-4487 
P Ook Ph O.bol O S.U-A-T & 6 Tae is PAGE: i 
9/01/00 THROUGH 9/30/00 RUN: 10/02/00 08:57:13 
_ALL FUNDS 
~------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 
TOTAL INCOME RECEIVED IN THIS PERIOD: —=9, 444,568.91 i ssi (iti N/A «9,444, 568.91 
TOTAL NET EARNINGS THIS PERIOD: 13,152, 341.69 00 00 N/A 13, 152;34169 
AVERAGE DAILY PORTFOLIO BALANCE: 2, 519, 781,336.86 .00 .00 N/A 2,519,781, 336.86 
EARNED INCOME YIELD THIS PERIOD: 6.351 000 .000 N/A 6.351 
END OF PERIOD PORTFOLIO BALANCE: 2,471, 990,233.35 00 00 N/A 2,471,990, 233.35 
CURRENT AMORTIZED BOOK VALUE: 2,475, 913,786.78 00 00 N/A 2,475,913,786.78 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: Gasl2 000 000 N/A 6.312 
WEIGHTED AVERAGE DAYS TO MATURITY: 362 0 0 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 362 0 0 N/A N/A 
NET PORTFOLIO YIELD, 365-DAY BASIS: 6.351 
DOCUMENTS DEPT 
| OCT - 6 2000 
SAN FRANCISCO 


PUBLIC LIBRARY 
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(SIRPT) 


SUMMARY DESCRIPTION 


(Investment 
(Investment 
(Investment 
(Investment 
(Investment 
(Investment 


(Investment 


Type) 
Type) 
Type) 
Type) 
Type) 
Type) 


Type) 


12 


41 


43 


44 


By 


81 


91 


Ca“ Rese / COUN Ne Ty O 
fn GL De ay iY 


MR. DAN 


INVES TMENT 
INVESTMENTS OUTSTANDING AS OF 


TREASURY NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


BANKERS ACCEPTANCE-DOMESTIC 


COMMERCIAL PAPER DISC 


NEGOTIABLE C.D.'S 
RE 


iS 


FRANC 


MAJOR SORT KEY IS ICC# 


11...023,(C) 


3742423 (G) 
PORT TOTALS 
ASSETS 


AES 555° 4 
INVENTORY 
9/30/00 

CUPN TRDNG 

RATE YIELD 
Sn AG2) 5.831 
6.428 6.613 
6.470 6.684 
6.380 6.480 
6.602. ‘6: 7.66 
Ony49 Orie 5 517 
6.636 6.636 
6.088 6,259 


FIXED 


BOOK 
PRICE 


DOMOW a 


100.000 


RUN: 


PAR VALUE 
SHARES 


1, 140, 005,000.00 
105,000,000.00 
17,000,000.00 
19,000,000.00 
11,000,000.00 
275,000,000.00 


925,000,000.00 


PAGE: 1 
10/03/00 00:02:44 


BOOK VALUE 


1,126, 64,185.29 
102 0:66, 8501.00 
16,456, 340.28 
18, 1.077 OSd.5 67 
10,733,064.44 


272,462, 741567 
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(RPTMKT 


) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


NOTE (99.25) 
02/29/96 02/28/01 
NOTE (99.25) 
02/29/96 02/28/01 
NOTE (99.16) 

02/29/96 02/28/01 
NOTE (98.5) 

03/11/96 02/28/01 
NOTE (98.5) 

03/11/96 02/28/01 
NOTE (98.19) 

03/11/96 02/28/01 
NOTE 

04/24/97 04/30/01 
NOTE 

04/24/97 04/30/01 
NOTE 

04/24/97 04/30/01 
NOTE 

04/24/97 04/30/01 


NOTE (100.2) 
05/15/98 05/15/01 
NOTE (100.2) 
05/15/98 05/15/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (97.8) 
08/15/96 08/15/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 -08/31/01 
NOTE (97.11) 
09/03/96 08/31/01 
NOTE (99.26) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.235) 
08/31/99 08/31/01 
NOTE (99.21) ~ 
08/31/99 08/31/01 


¥Y 7 COU 


NT 


DANTIEL 


O 


=i . 
i 5 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


AN 


Ay 5) = 


NCI 
Dot 4 


FRA 


INVESTMENTS OUTSTANDING AS OF 09/30/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


912827X23 


912827X23 


912827X23 


912827X23 


9128 27K23 


912827X23 


912827xX64 


912827X64 


912827xX64 


912827xX64 


9128274E9 


9128274E9 


912827501 


9128277504 


9128277 9H 1. 


912827B92 


912827239 


912827239 


912827239 


912827239 


FUZE 27S B3 


9128275P3 


S28 27/523 


9128275P3 


BANK 
BROK 
19 
99) 
19 
40 
see) 
39 
as) 
gal 
19 
89 
alee) 
71 
aS) 
40 
19) 
87 
ES 
74 
Eg 
89 
19 
40 
IBS) 
87 
a) 
74 
IES 
87 
19 
40 
19 
40 
nS 
89 
1:9 
74 
al) 
40 
ES 
87 
19 
40 
deg) 
40 
alg) 
40 
we) 
40 


FUND 
SAFE 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


100° 


000 


CPN RATE 
YTM TR 
526250 
5.6800 
5.6290 
5.6800 
5.16250 
5.7400 
5.6290 
6.0600 
5.6290 
6.0600 
5.6250 
5.9600 
6.2500 
6.6928 
6.2500 
6.6974 
6.2500 
6.6928 
6.2500 
6E 7019 
9:26250 
SOs 
5'. 6250 
5. 6135 
5.2500 
5:43:38 
32500 
5.4338 
3,. 29,00 
5.4338 
7.8750 
8.5648 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
7.1516 
5.5000 
5.6130 
5.5000 
5.5498 
5.5000 
5.6465 
5.5000 
5.6885 


PAR/ SHARES 
BOOK 
20,000,000.00 
19,952, 624.60 
5,000,000.00 
4,988,150.00 
25,000,000.00 
24, 8119.92 15 
5,000,000.00 
4,907, 032.25 
5,000,000.00 
47907, 032529 
5,000,000.00 
4, 9297, 68715. 50 
7,000,000.00 
6; 8i9i2;,2609).03 
7,000,000.00 
6, 891,171.88 
7,000,000.00 
6,892, 265.59 
7,000,000.00 
6,890,078.13 
30,000,000.00 
3:0;,,0.09:, 3'7'5:..0.0 
30,000, 000.00 
30;,/009,,.375,300 
8,000,000.00 
VY, B27, 300: 00 
8,000,000.00 
TG 912,500;. 00 
8,000,000.00 
Ty 99.2), 90.0:.. 0.0 
7,000,000.00 
6,806, 890. 63 
5,000,000.00 
4,941, 40:6...25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,865,176.64 
5,000,000.00 
4,989,453.13 
10,000,000.00 
9,990), 700! 010 
10,000,000.00 
OF SNI2, OO On 25 
5,000,000.00 
4,982,421.88 


MARKET VALUE 
MARKET PRICE 
19, 943,750.00 
99.71875000000 
4,985,937.50 
99.71875000000 
24,929,687.50 
99.71875000000 
4,985, 937.50 
99.71875000000 
4,985,937.50 
99.71875000000 
4,985, 937.50 
99.71875000000 
6,997,812.50 
99.96875000000 
6,997,812.50 
99.96875000000 
6,997,812.50 
99.96875000000 
6, 997,812.50 
99.96875000000 
29,878,125.00 
99.59375000000 
29,878,125.00 
99.59375000000 
7,942,500.00 
99.28125000000 
7,942,500.00 
99.28125000000 
7,942,500.00 
99.28125000000 
7,094,062.50 
101.3437500000 
5,009, 375.00 
100.1875000000 
5,009, 375.00 
100.1875000000 
5,009, 375.00 
100.1875000000 
5,009, 375.00 
100.1875000000 
4,964, 062.50 
99.28125000000 
9,928,125.00 
99.28125000000 
9,928,125.00 
99. 28125000000 
4,964,062.50 
99.28125000000 


PAGE: ul 
RUN: 10/03/00 00:02:59 
CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
96.3392 18. 
SUNGARD 
24,084.94 
SUNGARD 
L207 4240 72 
SUNGARD 
24,084.94 
SUNGARD 
24,084.94 
SUNGARD 
24,084.94 
SUNGARD 
183,084.24 
SUNGARD 
183,084.24 
SUNGARD 
183,084.24 
SUNGARD 
183,084.24 
SUNGARD 
637,398. 40 
SUNGARD 
637,398.10 
SUNGARD 
Vas, Lar 4 
SUNGARD 
1A, dass. 3'4 
SUNGARD 
4h, dae a4 
SUNGARD 
TOs, 4.0145. Ze: 
SUNGARD 
27, B85 A 
SUNGARD 
21, 83549 
SUNGARD 
2717 B38 S49 
SUNGARD 
21; Baits 49 
SUNGARD 
233}, SAO 2 
SUNGARD 
Ay O99 45 
SUNGARD 
47,099.45 
SUNGARD 
FSS VN YS 
SUNGARD 


UNREALIZED LOSS 


-8,874.60 


32), 2125..50 
54, 11/5... 35 


78,906.25 
78,906.25 
56,250.00 
105; 546.87 
106, 640.62 
LOS, DAG 9d 


VOM, WSi4:. Syl 


= uk, 250200 
= 3-200) 100 
-30,000.00 
=30;, 000:..00 


-30,000.00 
2877 lee Sid 


67, 968;. 15 
67, 968.715 
67, 968. 715 


144,198.36 


=29, 390168 
62, oN on 00 


=44, 2351.29 
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(RPTMKT) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


NOTE. (99.30) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE: (99.30) 
08/31/99 08/31/01 
NOTE (99.23) 
12/30/99 11/30/01 
NOTE (99.23) 
11/30799 11/30/01 
NOTE 
12/31/96 12/31/01 
NOTE (98.2) 
01/31/97 O1/31702 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) 
O/31797. 01/34/02 
NOTE (99.11) 
01/31/97 01/31/02 
NOTE (99.25) 
01731797, 01731702 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
Ol 7/31/97 01/31/02 
NOTE. (99.18) : 
01/31/00: 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 


G iat. Yea C2000 


MR. 


N T 


DANTE L 


INVESTMENT 


O 


F S 


DALY 


AN F 


RAN C I 


Ll e153) a ohn] at 


INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


912827523 


9128275P3 


91282 75P3 


91 28275P3 


9128275P3 


9128275P3 


9128272C5 


9128272C5 


OP202725 


912827266 


912827266 


9128272G6 


912827266 


912827266 


912827266 


912827266 


912827266 


9128272G6 


9128275X6 


9128275X6 


9128275X6 


9128275X6 


9128275X6 


9128275X6 


BANK 
BROK 





FUND 
SAFE 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
dl 
000 
100 
000 
1 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
sl 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
5.5000 
5.5450 
5.5000 
5.6885 
5.5000 
5.9450 
5.9000 
» 6889 
5.5000 
5.68.85 
5.5000 
5.5450 
528750 
6.0306 
53.8790 
6.0306 
6eE250 
6.1864 
6.2500 
Ge POM 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6.4092 
6.2500 
6.3051 
6.2500 
6.3702 
6.2500 
6.3720 
6.2500 
6.3609 
6.2500 
62.3702 
6.3750 
6.6164 
6.3750 
6.5061 
6.3750 
6.5061 
6.3750 
6.6121 
6.3750 
6.5019 
6.3750 
6.6027 


PAR/ SHARES 
BOOK 
10,000,000.00 
9, 991.;,,600.00 
5,000,000.00 
4,982,421.88 


2 LOF.000 700000 


97, 991,600.00 
5,000,000.00 
4,982,421 ..88 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9, 991,,,600:..00 
25,000,000.00 
247 9271, 134..38 
25,000,000.00 
24,927, 734.38 
10,000,000.00 
9, V6; 5625.50 
10,000,000.00 
9, 8077 2622.50 
20,000,000.00 
19), 66ll;| 368% 75 
4,000,000.00 
S87 SUS plZo..00 
6,000,000.00 
57 99976871 2.50 
5,000,000.00 
4,988, 350:. 00 
10,000,000.00 
97,949,218: 70 
10,000,000.00 
97,948,437 250 
10,000,000.00 
97953; 125.00 
10,000,000.00 
9)-94.9).2181.7-5 
8,000,000.00 
7,964, 375,00 
8,000,000.00 
7,980; 625.00 
8,000,000.00 
7,980,625.00 
8,000,000.00 
7,965,000.00 
8,000,000.00 
74982, 250-00 
8,000,000.00 
7,965,000.00 


MARKET VALUE 
MARKET PRICE 
97.928, 125200 
99.28125000000 
4,964,062.50 
99.28125000000 
OnI28, L250.0 
99.28125000000 
4,964,062.50 
99.28125000000 
49:64 720:62%..90 
99.28125000000 
9, 92825100 
99.28125000000 
24,890, 625.00 
99.56250000000 
24,890, 625.00 
99.56250000000 
97937, 900: OO 
99.87500000000 
10,006, 250.00 
100.0625000000 
20), O1-2;,50:0:..0'0 
100.0625000000 
4,002,500.00 
100.0625000000 
6,003,750.00 
100.0625000000 
570038, 125.'00 
100.0625000000 
10,006, 250.00 
100.0625000000 
10,006, 250.00 
100.0625000000 
10,006,250.00 
100.0625000000 
10,006,250.00 
100.0625000000 
8,017,500.00 
100.2187500000 
8,017,500.00 
100.2187500000 
8,017,500.00 
100.2187500000 
By Ol; 500)..00 
100.2187500000 
8,017,500.00 
100.2187500000 
8,017,500.00 
100. 2187500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
AT, 09945 
SUNGARD 
23794972 
SUNGARD 

A O99\ 145 
SUNGARD 
237 D498 U2 
SUNGARD 

23 7,049) 82 
SUNGARD 
Ap O99 .4 
SUNGARD 
493 (9916534 
SUNGARD 
493,996.34 
SUNGARD 
1545 789'540 
SUNGARD 
NOS; 298% ,90 
SUNGARD 
ZUO PF SOTA S: 
SUNGARD 

A Dip Ors Ou 
SUNGARD 
63, 27/9235 
SUNGARD 
52,649.46 
SUNGARD 
105), 2918: 91 
SUNGARD 
HOS; 298.9a 
SUNGARD 
1057298.:90 
SUNGARD 
1L057298)..92 
SUNGARD 


85; 923.9": 


SUNGARD 
85,923.97 
SUNGARD 
8b, 923% Oil 
SUNGARD 
857, 923). 94 
SUNGARD 
Bd, 9235 9 
SUNGARD 
7 aso Dil 
SUNGARD 


10/03/00 


PAGE: 2 
OO202259 


UNREALIZED GAIN 
UNREALIZED LOSS 


= 63), A /51.10.0 
—18 7359038 
=6 3), Avon O10, 
=18 359.38 
=—13', 39:9'..3'8 
=6§ 317147 5)..010 
=31]/ 7, LO9s38 


=37/ 7 LOSE SS 
10793 7..5.0 


198,987.50 
S57 LS i25 
297 Si S00 
44,062.50 
VA HS..0/0 
575,031,530 
51/8120 
53)7,125/100 
Si OSL eeS 
537 Zo 100 
36,875.00 
36,875.00 
52,500.00 
36,250.00 


52,500.00 
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Cel Vaca Om Ur Nivel Y, OF SAN Per ASN) Gr 3s) C0 
MR. DO AUIN] £ EBL DALY 415-554-448 7 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 3 
(RPTMKT) RUN: 10/03/00 00:02:59 
INVESTMENTS OUTSTANDING AS OF 09/30/00 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSTP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR : BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
35724 T NOTE (99.16) 9128272S0 Als) Ly “6/6250 10,000,000.00 LO; O78; 125...00 Pa ea P Ata late is) 13 1,-52'5:.600 

04/30/97 04/30/02 50 000 6.7526 9,946,600.00 100.7812500000 SUNGARD 
38374 T NOTE (99.16) 9128272Y7 19 100 6.2500 25,000, 000.00 25,0787, £257.00 394,870.92 20S: OFS alk? 

06/30/00 06/30/02 87 000 6.5249 24,873,046.88 100.3125000000 SUNGARD 
38375. T) NOTE (99:16) 9128272Y7 19 100 622500), 25, 0007000200 25>,-O118;, 2295 .. 00 394,870.92 205; 07:8: .02 

06/30/00 06/30/02 40 000 6.5249 24,873,046.88 100.3125000000 SUNGARD 
38376 T NOTE (99.16) 9128272Y7 19 100 6.2500 25,000,000.00 257, 0:1'8;,-125% 0.0 39:47:37.0 292 205), 00 Sieek2 

06/30/00 06/30/02 89 000 6.5249 24,873,046.88 100.3125000000 SUNGARD 

36196 T NOTE (100.60) 9128273L4 19 100 5.7500 15,000,000.00 14,9297°687..50 360, 937.50 
10/31/97 10/31/02 40 000 5.7064 15,028; 125.00 99::53125000000 SUNGARD —98,437 290 

36197 T NOTE(100. 60) 9128273L4 19.2 100" | 527500 1. 5;,,0:0:0;:000' 0:0 1A, 929) O81. 50 360), 93 ih. 50 
LO 34:7 97, 10/31/02 ° 89) 000 "5.7082 15,026, 953.43 99:.53125000000 SUNGARD =97,, 265,63 

36198 T. NOTE(100. 60) 912827314 UO AOOY. 575010: 15,000,000.00 14,929,687 .50 360,937). 50 
10/31/97" 10/31/02 87> “000° 528/082 15;.026, 953.13 99.53125000000 SUNGARD = D1 AGosOS 

36594 T NOTE (99.16) 9128274B5 £9 5005 575000 200,000.00 197,812.50 30/522 
03/31/98 03/31/03 89 Q00 5.6148 199,010.00 98.90625000000 SUNGARD =i, 97.50 

36595 T NOTE (99.16) 9128274B5 19 £00 535000 8,650,000.00 80557 390563 1, BOO: 
03/31/98 03/31/03 89 000 5.6160 8,606,732.50 98.90625000000 SUNGARD =o Aale ou, 

36596 T NOTE (99.16) 9128274B5 19 3052 5.5000 150,000.00 1.487.390 9'338 22.66 
03/31/98 03/31/03 89 000 5.6148 £49,257 ..50- 98: .'90'625000000 SUNGARD = S98 AZ 

36597 T NOTE (99.16) 9128274B5 19 3051 5.5000 1,000,000.00 989,062.50 SW 210 
037/31./98= 037/32/03 89 000 5.6043 995,500.00 98.90625000000 SUNGARD =6,,4375:50 

36598 T NOTE (99.16) 9128274B5 19 100 5.5000 10,000,000.00 9. 8907262 5.,0'0 oO 99 
03/31/98 03/31/03 87 O00 5.6149 9,950,500.00 98.90625000000 SUNGARD = 597.875.2010 

36599 T NOTE (99.16) 9128274B5 19 100 5.5000 10,000,000.00 97, 8:90;-625:.00 1, OL. 99 
03731798" 03/31/03 TA W000% 7 526149 9,950,500.00 98.90625000000 SUNGARD =—59¥ 87/5010 

36605 T NOTE (99.9) 9128274B5 19°: 200° (555000 10,000,000.00 SiNB'9 OF 262'5". 010 Me SEO 
03/31/98 03/31/03 40 000 5.6689 9,927,343.75 98.90625000000 SUNGARD =316)7* ALS aS 

36606 T NOTE (99.9) 9128274B5 POF =LOO" “S.5 000 10,000,000.00 9,'890),-625.00 ie oO O'S 
03/31/98 03/31/03 89° O00) ~S 7607 9,926,562.50 98.90625000000 SUNGARD = 357, Sano) 

36607 T NOTE (99.9) 9128274B5 1:97 00" 5550.00 10,000,000.00 9°,°89.0),-625 ...00 WAS CORRES) 
03/31/98 03/31/03 87> O00  Sxe7i07 9,926,562.50 98.90625000000 SUNGARD No} Sooo) 0) 

36608 T NOTE (99.8) 9128274B5 19- 100 5.5000 7,000,000.00 6779237743750 130517169 
03/31/98 03/31/03 89 000 5.6762 6,946,953.13 98.90625000000 SUNGARD AS. Syllvoys (6S) 

36609 T NOTE (99.8) 9128274B5 POF LOO -S. 5000 7,000,000.00 O92 3497/5510 ft OS WRIGS 
03/31/98 03/31/03 87- 000° 5.6762 6,946,953.13 98.90625000000 SUNGARD =23), 5 Smios 

36610 T NOTE (99.8) 9128274B5 OR OO" “5250.00 1 0:0.05:0007--00 6;-9'2)37, 743 77.150 120597) 269 
03/31/98: 03/31/03 74 OOO 5.6762 6,946,953.13 98.90625000000 SUNGARD —23 7, oo HoS 

36611 T NOTE (99.8) 9128274B5 Or. LOOF - 5.50.00 7,000,000.00 6779237 439/450 IEA) S YT apo’) 
03/31/98 03/31/03 40°. 000° 567162 6,946,953.13 98.90625000000 SUNGARD —23;, 515563, 

A 36620 T NOTE (99.13) 9128274B5 19" 100% +525000 10,000,000.00 O39 0 3625).20'0 ty cot 9 
03/31/98 03/31/03 89000225 2:63)'977 9, 9389 184375. 9850625000000 SUNGARD —A D2 ets 

A 36621 T NOTE (99.13) 9128274B5 Oe NOOR to 15.0,00 10,000,000.00 9), 890-625-000 WA DOSY) 
03/31/98 03/31/03 LENE OOK). OSI) 9,939,843.75 98.90625000000 SUNGARD aS) OE SY S/S) 

A 36622- 1) NOTE] (99). 13)) 9128274B5 OS VO0s oS 000 10,000,000.00 Chr tN 0) 12 Shs (00) FSO S OY) 
03/31/98 03/31/03 40) +000" sSr'oS 97 9,939,843.75 98.90625000000 SUNGARD Sy Dil} 7/5) 

A 36623 T NOTE (99-73) 9128274B5 19 OOF -Se 5000 10,000,000.00 9,890), 625,00 Le Skos YY) 
03/31/98 03/31/03 Sis 0 0025 SuGs Oy. 9,939, 843.75 98. S06250 00000 SUNGARD SU) Nhe TAS) 
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(RPTMKT ) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


3712.9" 1 


NOTE (99.23) 
06/01/98 05/31/03 
NOTE (9:95.23) 
06/01/98 05/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (99.22) 
dt 116/987-1735 203 
NOTE. (98.25) 
VLE/V6/ 987 11/15/03 
NOTE (98.25) 
11/16/98 11/15/03 
NOTE (99.8) 
11/16/98 11/15/03 
NOTE (99.8) 
HAG 6Y-9'8) V1 / TS 7-03 
NOTE (99.8) 
116/938-1211 /15703 
NOTE (98.26) 
1/16/98. 14/15/03 


NOTE (98.26) 
d/l 6/98 VA 5/03 
NOTE (98.30) 


11/16/98 11/15/03 
NOTE (94.10) 
HI US 799 LAT Sy.03 
NOTE” (99%22) 
02/16/99 02/15/04 
NOTE (99.12) 
02/16/99 02/15/04 
NOTE (98.25) 
02/25/99 02/15/04 
NOTE? (95-27) 
08/15/00. 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (957 227)) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTE (99.4) 


05/17/99 05/15/04 


Galea oe On 


TNR. 
DANTEL 


O 


ah SA 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


N F 


A Oa le ee 


INVESTMENTS OUTSTANDING AS OF 09/30/00 
MAJOR SORT KEY IS ICC# 


CUS EP 


9128274H2 


9128274H2 


9128274U3 
9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
912827403 
9128274U3 
9128274U3 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 


9128275F5 


BANK 
BROK 


9) 
74 
19 
89 
19 
40 
1:9 
40 
40 
40 
1a9 
50 
19 
74 
am) 
89 
19 
89 
19 
40 
19 
74 
Ay) 
40 
19 
87 
1:9 
40 
Ik 
40 
Lg 
74 
aly) 
74 
19 
89 
dig) 
40 
19 
45 
19 
87 
19 
89 
IMS) 
40 
19 
74 


FUND 
SAFE 
100 
000 
100 
000 
100 
000 
100 
000 
2039 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
5.5000 
D1 D034 
5.5000 
5.5634 


59-5000 | 


5.5634 
5.5000 
5.9634 
Se oU0 
T5200 
422500 
A250 
4.2500 
Ato. Lf 
4.2500 
Aso217 
4.2500 
4.4206 
4.2500 
4.4189 
4.2500 
4.4189 
4.2500 
45292 
4.2500 
4.5234 
4.2500 
4.4943 
4.2500 
587,05. 
4.7500 
4.8246 
4.7500 
4.8925 
A SOO 
570333 
4.7500 
60915 
4.7500 
Crm OSES 
4.7500 
(SSO CYS) 
4.7500 
6.0915 
4.7500 
6.1845 
5.2500 
5.4560 


PAR/SHARES 
BOOK 

25,000, 000.00 
24,931, 640.63 
25,000,000.00 
24,931, 640.63 
5,000,000.00 
4,986, 328.13 
5,000,000.00 
4,986, 328.12 
5,000.00 
4,431.25 
10,000,000.00 
9,966, 600.00 
10,000,000.00 
9,879, 687.50 
10,000,000.00 
9,879, 687.50 
10,000,000.00 
9,924,218.75 
10, 000,000.00 
9,925,000.00 
10,000,000.00 
9,925,000.00 
10,000,000.00 
9,878, 125-00 
10,000,000.00 
9,878, 906.25 
40,000,000.00 
39,566,875.00 
25,000,000.00 
23,574, 216.75 
15,000,000.00 
14,950,781.25 
15,000, 000.00 
14,906, 250.00 
10,000,000.00 
9,876,562.50 
15,000, 000.00 
14,374,218.75 
15,000,000.00 
14,374, 218.75 
15,000,000.00 
14,374,218.75 
15,000,000.00 
14,374, 218.75 
15,000,000.00 
14,332,031.25 
10,000, 000.00 
9,910, 937.50 





MARKET VALUE 
MARKET PRICE 
247, 1185 150..00 
98.87500000000 
24, 1187 75.0. 00 
98.87500000000 
4,943,750.00 
98.87500000000 
4, 943%, 130. 00 
98.87500000000 
e 4,973.44 
99.46875000000 
9} ,91-8;,150:00 
95.18750000000 
9918 790 00 
95.18750000000 
9,918, 790),.00 
95.18750000000 
19 Os; 1o0R.00 
95.18750000000 
9,918, 7350100 
95.18750000000 
979185 41 905.00 
95.18750000000 
97 31.8), 7'S0"20.0 
95.18750000000 
97,01 8),,1/590) 2010 
95.18750000000 
38,075,000.00 
95.18750000000 
23%, 196; 8715 3.0 
95.18750000000 
14,465,625.00 
96.43750000000 
14, 465;625:. 00 
96.43750000000 
OF 6431 9.0)..0.0 
96.43750000000 
14,465, 625.00 
96.43750000000 
14,465, 625.00 
96.43750000000 
14,465, 625.00 
96.43750000000 
14,465, 625.00 
96.43750000000 
14,465, 625.00 
96.43750000000 
9, 784,375.00 
97.84375000000 





RUN: 


CURR ACCR INT 
PRICE SOURCE 
462,090.16 
SUNGARD 
462,090.16 
SUNGARD 

G2 4 8,08 
SUNGARD 
92,418.03 
SUNGARD 
36572 
SUNGARD 
L607, 329'.8:9 
SUNGARD 
1607 529'.89 
SUNGARD 
160,529.89 
SUNGARD 
LG0i;529 58:9 
SUNGARD 
1607 529'..89 
SUNGARD 
LEO; S295 89 
SUNGARD 

LG OF 312.9) 2389 
SUNGARD 
LG60j929:..8:9 
SUNGARD 
64.2.1 oro 
SUNGARD 
401.324. 13 
SUNGARD 
90,998.64 
SUNGARD 
90,998.64 
SUNGARD 
60,665.76 
SUNGARD 
91077, 99864 
SUNGARD 
90,998.64 
SUNGARD 
90), 9935.64 
SUNGARD 
90,998.64 
SUNGARD 
90,998.64 
SUNGARD 
198,301 6s 
SUNGARD 


10/03/00 





PAGE: 4 
00202359 


UNREALIZED GAIN 
UNREALIZED LOSS 


=212, 89063 
-212,890.63 
-42,578.13 
=42°,578 12 
542.19 
-447,850.00 
-360, 937.50 
-360, 937.50 
-405, 468.75 
-406, 250.00 
-406, 250.00 
-359, 375.00 
-360,156.25 
=1, 491,875.00 
222,656.25 
-485,156.25 
-440, 625.00 


=232;, 812-50 
Oi pAOGeZo 


91,406.25 
91,406.25 
91,406.25 


13:3;)993.9 5 


-126, 562.50 
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MR 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
37547 T NOTE (99.4) 
05/17/99 05/15/04 
37949 T NOTE (99.17) 
11/15/99 05/15/04 
38273 T NOTE (99.22) 
05/10/00 05/15/04 
38274 T NOTE (99.22) 
05/10/00 05/15/04 
38275 T NOTE (99.22) 
05/10/00 05/15/04 
38276 T NOTE (99.22) 
05/10/00 05/15/04 
SUBTOTAL (Investment Type) 
38471 FEDERAL NATL MTG ASSN DISC N 
08/14/00 11/09/00 
38384 FEDERAL NATL MTG ASSN DISC N 
06/30/00 12/21/00 
38452 FEDERAL NATL MTG ASSN DISC N 
08/04/00 01/25/01 
38453 FEDERAL NATL MTG ASSN DISC N 
08/04/00 01/25/01 
38455 FEDERAL NATL MTG ASSN DISC N 
08/04/00 02/01/01 
38457 FEDERAL NATL MTG ASSN DISC N 
08/04/00 02/01/01 
SUBTOTAL (Investment Type) 


Cri ft 


38385 FEDL HOME LOAN BK CONS DISC 


06/30/00 12/22/00 


38386 FEDL HOME LOAN BK CONS DISC 


SUBTOTAL 


06/30/00. 12/27/00 


(Investment Type) 


38472 FEDL HOME LLN MTG CORP DISC 


08/14/00 11/09/00 


Y 3-26) 0.0 


DANIEL 


LS PEARS O 


i SA 


DALY 


INVESTMENT INVENTORY WITH 


N FRANCTI 
Alor eee 
MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


OV2ZB2Z7TOES 


91 28:275E5 


SIZE 2795 


9I2Z82T79F5 


9128275F5 


912827 9E5 


12 TREASURY NOTES 


313588N84 


313588U29 


313589BA0 


313589BA0 


31358 9BH5 


313589BH5 


41 FNMA DISCOUNT NO 


313384031 


313384U80 


43 FEDERAL HOME LOA 


313396N82 


SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 


BANK FUND 
BROK SAFE 
19 100 
87 000 
19: 10:6 
45 000 
19 100 
45 000 
19 1.0.0 
87 000 
19 100 
89 (000 
19 100 
40 000 

45.46% (M) 
19 99.04 
40 000 
19 924 
89 000 
19: 953:0 
40 000 
12r “39.23 
40 000 
19 “90 
45 000 
19 100 
40 000 

4.17% (M) 
19° 4859 
89 000 
19. 29.08! 
89 000 

. 68% (M) 
19 2898 
40 000 

- 763 (M) 


CPN RATE 
YTM TR 
52.2900 
Dera 
5.2500 
5.8824 
5.2500 
6.7885 
5.42500 
Gr. 931 
a. 2000 
6.7885 
5. 29010 
6.7885 


5:83:13 


6.3800 
6.4799 
6.4900 
6.7002 
6.4400 
6.6469 
6.4400 
6.6469 
6.4400 
6.65595 
6.4400 
6.6555 


6.4279 


6.4700. 


6.4700 


6.4700 
6.6837 


6.4799 


6.3800 
6.4799 





PAR/SHARES 

BOOK 
10,000,000.00 
9,910,196.25 
20,000,000.00 
19,506, 250.00 

, 10,000,000.00 
9,467, 187.50 
10,000,000.00 
9,465, 625.00 
10,000,000.00 
OF AGH, LB <0 
20,000,000.00 
18),934, 375.00 
1140005000. 00 
IEZES641:8'5.. 29 


25,000,000.00 
24-014, 944 60 

5,000,000.00 

48:43;,°058'..33 
15,000,000.00 
14,,°53'3,, 100:. 010 
15,000,000.00 
14,533,100.00 
10,000,000.00 

9 O07 201. all 
35,000,000.00 
833), B66, 73'3:. 89 
105,000,000.00 
102,066,850.00 


7,000,000.00 
6,779,840. 28 
10,000,000.00 
9,676,500.00 
17,000,000.00 
16,456, 340.28 


19,000,000.00 
18,0, Vol. 67 


19,000,000.00 
U8 WOW, Ood a67, 


MARKET VALUE 
MARKET PRICE 
OF 84 po 1. O10 
97.84375000000 
19; 568,750.00 
97.84375000000 
9:,784,375.00 
97.84375000000 
9, 1845.3719.00 
97.84375000000 
9, 1847375500 
97.84375000000 
19, 568, 790.00 
97.84375000000 
1123927 473% 45 
98.58969700000 


24,823, 958.33 
99. 29583333333 

4,926,875.00 
98.53750000000 
14, 685, 833.33 
97.90555555556 
14, 685,833.33 
97.90555555556 

9,776, 208.33 
97.76208333333 
34,216,729.17 
97.76208333333 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
198,301.63 
SUNGARD 

396, 603°. 26 
SUNGARD 

198; 301-63 
SUNGARD 

198, 301.63 
SUNGARD 
198), 307 ...63 
SUNGARD 
396,603.26 
SUNGARD 


212,666.66 
SUNGARD 
83,7329). 17 
SUNGARD 
5370383 
SUNGARD 
155; 633733 


SUNGARD 


SEO] OSs 6) 


SUNGARD 


363,144.44 


SUNGARD 





1 O33 eS 743 749 
98.20517900000 


67,896, 3.60 il 
98.51944444444 
9) 8427 GL On- OF 
98.42916666667 
NG SO An EES 
98.46634000000 


18), i866, 208). 33 
992 29583385333 
18,866, 208. 33 
99.29583300000 


17,07 4;,662:. 49 


1 G7pa9 9/9) ola, 


SUNGARD 


W673 ea 
SUNGARD 





161,626.66 
SUNGARD 


10/03/00 


PAGE: 5 
00:02:59 


UNREALIZED GAIN 
UNREALIZED LOSS 


=125,, 181/25 
62,500.00 


3177 187 510 
318, 150500 
B37 AST 50 


634,375.00 


5, 090), 553-45 
=8,,227, 269.29 


=37, 2501/00 

=H 200 
=27, 90 0100 
=2; 90,000 
=37 1a sic34 
es aay aa ks) 


.00 


. 00 


- 00 
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INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 6 


RUN: 10/03/00 00:02:59 


(RPTMKT ) 
INVESTMENTS OUTSTANDING AS. OF 09/30/00 


MAJOR SORT KEY IS ICCt# 


a a 








INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR , BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
A 38337 BK NY B/A 19 6613 6.6700 6,000,000.00 57.974: 891. 367 1 S4y, ou G3): 460.00 
06/02/00 10/24/00 70 OOO 6.8528 5, 839; 92000 99. 58152777778 SUNGARD 
38372 BNY B/A 19-200 6.5200 5,000,000. 00 47 2.1 BG. Gr. tshta)pal ly ayAler 25} 
06/29/00 10/25/00 70 000 6.6624 , 4,893,244.44 99:.56333333333 SUNGARD -100.00 
SUBTOTAL (Investment Type) 51 BANKERS ACCEPTAN 443% (M) 6.6016 11,000,000.00 10), 933)4,098.. 34 219),.63'3;.. 90 460.00 
6.7660 10,733,064.44 99.57325800000 -100.00 
KR 38486 SALOMON SB C/P 7954WOKA2 19 100 6.5000 50,000,000.00 49), 918; 750.00 352,083.33 
08/23/00 10/10/00 89 000 6.5568 49,566,666.67 99.83750000000 SUNGARD .00 
A 38535 SALOMON SB CP 7954WOKBO 19-858 6.5200 7,000,000.00 67 987,362. 11 6,338. 90 38.91 
09/26/00 10/11/00 89 000 6.5378 6,980,983.30 99.81944444444 SUNGARD 
A 38536 SALOMON SB CP 7954WOKBO £9 859 6.5200 5,000,000.00 4,990, 9772..22 4,528.00 205522 
09/26/00 10/11/00 89 000 6.538% 4,986,416.00 99.81944444444 SUNGARD 
A 38537 SALOMON SB’ CP 7954WOKBO 19 925 6.5200 38,000,000.00 37), 932,388.89 34,410.88 210.64 
09/26/00 10/11/00 89 000 ~6.5377 37,896,767.37 99.81944444444 SUNGARD 
A 38519 SALOMON S/B CP 7954WOKD6 ro 919 6.5000 35,000,000.00 34,924,166. 67 120,069.45 .00 
09/12/00 10/13/00 89 000 6.5366 34:804, 0997..22 (99.7 8333333333 SUNGARD 
-A 38518 SALOMON S/B CP 7954WOKG2 195 927 “6.4900 20,000,000.00 19), 945,.833'533 86, 933.34 
09/07/00 10/16/00 89 000 6.5360 197, 8359;,383.33 9972916666667 SUNGARD =83), 3/4 
A 38520 SALOMON S/B CP 7954WOKG9 19 925. 6.5000 25,000,000.00 247 932 2967 85; -1'63'389 -00 
09/12/00 10/16/00 89° 000° 6.5402 24,846,527.78 99.72916666667 SUNGARD 
A 38487 SALOMON SB C/P 7954WOKQ7 1:9 A010" 6... 50:00 25,000,000.00 24,896,180.56 176; 042.767 
08/23/00 10/24/00 89 000 6.5736 24, 720,433.89 9925847 2222222 SUNGARD .00 
A 38470 AT & T CP 03018AL74 19 100 6.4600 50,000,000.00 ACO S;, S72 .22 457, 983.34 
08/11/00 11/07/00 87 000 6.5636 49,210,444.44 99.33194444444 SUNGARD =27, US555:6 
A 38521 MERRILL LYNCH CP 59018JN91 L9G: F100) 16. 5100 20,000,000.00 VG O2 I yal al a8 47,016.67 
09/18/00 01/09/01 45 000 6.6458 19,591,316.67 98.13888888889 SUNGARD =10)7 SS52516 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER 11.07% (M) 6.4964 275,000,000.00 273,820,694.45 1,370, 369:497 2D 
6.5569 272,462, 741.67 99¢ 57176200000 =—12), 694 46 
A 38395 BK AMER CD 06050ENQ04 19 100 6.7000 41,000,000.00 41,000,100.06 671,488.89 100.06 
07/05/00 10/02/00 40 000 6.7000 41,000,000.00 100.0002440478 SUNGARD 
A 38422 BK AMER C.D. O6050EPF6 19. 803 6.6300 8,000,000.00 Tp ISSR V8 TEA 0 122, 28'6..67 
07/10/00 10/03/00 40 000 6.6300 8, 000,000.00 . 99.99984245336 SUNGARD Ao) 
A 38423 BK AMER C.D. O6050EPF6 19: BT, 366300 6,000,000.00 57 9997 990855 91 Ti LoOO 
07/10/00 10/03/00 40 000 6.6300 6,000, 000.00 -99599984245336 SUNGARD 545 
A 38424 BK AMER C.D. O06050EPF6 19 100 6.6300 11,000,000.00 LOVO99;, 9B2N5 Gy 168), 1447 
07/10/00 10/03/00 40 000 6.6300 11,000,000.00 99.99984245336 SUNGARD 17533 
A 38396 BK AMER CD O06050ENR2 19° VO0> 6.7000 42,000,000.00 4270007 52-76 687,866.67 oil wie 
07/05/00 10/10/00 40 000 6.7000 42,000,000.00 100.0012184659 SUNGARD 
A 38478 BK AMER C.D. ; 06050ESCO 9 Y0G 6.9400 3,900,000.00 27,9997 946nds 25), OL 5010 
08/15/00 10/10/00 40 000 6.5400 3,000,000.00 99.99820503898 SUNGARD =53'.89 
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af Garo ye fi OM (NG oy OF SAN FRAN GIs Cc 0 
MR. DANIEL DALY 415-55 4+ 448 7 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 7 
(RPTMKT) RUN: 10/03/00 00:02:59 
INVESTMENTS OUTSTANDING AS OF 09/30/00 
MAJOR SORT KEY IS ICC# 
INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE . BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
A 38479 BK AMER C.D. O06050ESCO 19 7622 6.5400 13,000,000.00 12,999,766. 66 110, 998. 33 
08/15/00 10/10/00 40 000 6.5400 13,000,000.00 99.99820503898 SUNGARD -233.34 
A 38480 BK AMER C.D. 06050ESCO 19 Lt - 6.54/00 7,000,000.00 6,999,874.35 59,768.33 
08/15/00 10/10/00 40 000 6.5400 7,000,000.00 99.99820503898 SUNGARD -125.65 
A 38481 BK AMER C.D. 06050ESCO 19 1901 6.5400 , 2,500,000.00 27499955. 13 “21, 345.283 
08/15/00 10/10/00 40 000 6.5400 2,500,000.00 99.99820503898 SUNGARD -44.87 
A 38482 BK AMER C.D. 06050ESCO 19 857 6.5400 500,000.00 499,991.03 4,269.17 
.5400 500,000.00 939.99820503898 SUNGARD -8.97 
A 38483 BK AMER C.D. O06050ESCO 19 901 6.5400 10,000,000.00 9,999,820.50 $5;, 3183433 
08/15/00 10/10/00 40 000 6.5400 10,000,000.00 99.99820503898 SUNGARD -179.50 
A 38484 BK AMER C.D. 06050ESCO 19 923 6.5400 9,000,000.00 8,999,838.45 76,845.00 
08/15/00 10/10/00 40 000 6.5400 9,000,000.00 99.99820503898 SUNGARD -161.55 
A 38499 BK AMER C.D. 06050ESLO 19 910 6.5200 38,000,000.00 37,999,283.94 2277 VN SS33 
08/29/00 10/10/00 40 000 6.5200 38,000,000.00 99.99811562604 SUNGARD -716.06 
A 38500 BK AMER C.D. O06050ESLO 19 920 6.5200 7,000,000.00 6,999,868.09 41,836.67 
08/29/00 10/10/00 40 000 6.5200 7,000,000.00 99.99811562604 SUNGARD -131.91 
A 38501 BK AMER C.D. O06050ESLO 19 §6907) 6.5200 5,000,000.00 4,999,905.78 29,883.33 
08/29/00 10/10/00 40 000 6.5200 5,000,000.00 99.99811562604 SUNGARD -94.22 
A 38509 BK AMER C.D. O6050ESP1 19 906 6.4800 6,000,000.00 5,999,834 .51. 28,080.00 
09/05/00 10/10/00 40 000 6.4800 6,000,000.00 99.99724182390 SUNGARD -165.49 
A 38510 BK AMER C.D. O6050ESP1 19 917 6.4800 17,000,000.00 16, 999), 53ae. 01 79,560.00 
09/05/00 10/10/00 40 000 6.4800 17,000,000.00 99.99724182390 SUNGARD -468.89 
BR 38511 BK AMER C.D. O6050ESP1 19 9902 6.4800 2,000,000.00 1,999,944.84 9,360.00 
09/05/00 10/10/00 40 000 6.4800 2,000,000.00 99.99724182390 SUNGARD -55.16 
A 38523 BK AMER CD O06050ESZ9 19 858 6.4800 10,000,000.00 9,999,769.95 21,600.00 
09/19/00 10/10/00 40 000 6.4800 10,000,000.00 99.99769949120 SUNGARD -230.05 
A 38524 BK AMER CD O06050ESZ9 19 919 6.4800 10,000,000.00 9,999,769.95 21,600.00 
09/19/00 10/10/00 40 000 6.4800 10,000,000.00 99.99769949120 SUNGARD -230.05 
A 38525 BK AMER CD 06050ES2Z9 19 9901 6.4800 5,000,000.00 4,999,884.97 10,800.00 
09/19/00 10/10/00 40 000 6.4800 5,000,000.00 99.99769949120 SUNGARD -115.03 
A 38397 BK AMER CD 06050ENSO 19 100 6.7000 30,000,000.00 30,000,402.02 495333533 402.02 
07/05/00 10/11/00 40 000 6.7000 30,000,000.00 100.0013400692 SUNGARD 
A 38425 BK AMER C.D. O6050EPG4 19 100 6.6300 35,000,000.00 34,999,560.55 53S A004 7 
07/10/00 10/24/00 40 000 6.6300 35,000,000.00 99.99874442158 SUNGARD -439.45 
A 38503 BK AMER CD 06050ESM8 19 879 6.5000 6,000,000.00 5,999,654.86 34,666.67 
08/30/00 10/24/00 40 000 6.5000 6,000,000.00 99.99424766483 SUNGARD -345.14 
A 38504 BK AMER CD 06050ESM8 19 916 6.5000 10,000,000.00 9,999,424.77 Ci Paha tae ante) 
08/30/00: 10/24/00 40 000 6.5000 10,000,000.00 99.99424766483 SUNGARD =5 7523 
A 38505 BK AMER CD 06050ESM8 19 906 6.5000 3,000,000.00 22-2999), 81257 AS Li PSS Sas 
08/30/00 10/24/00 40 000 6.5000 3,000,000.00 99.99424766483 SUNGARD -172.57 
A 38506 BK AMER CD 06050ESM8 19 900 6.5000 18,000,000.00 17,998, 964.58 104,000.00 
08/30/00 10/24/00 40 000 6.5000 18,000,000.00 99.99424766483 SUNGARD —1,035)..42 
A 38507 BK AMER CD 06050ESM8 19 859 6.5000 10, 600,000.00 10}, 59977, 39101525: 61,244.44 
08/30/00 10/24/00 40 000 6.5000 10,600,000.00 99.99424766483 SUNGARD -609.75 
A 38508 BK AMER CD 06050ESM8 19 le S65 000 2,400,000.00 2,399,861.94 13,866.67 
08/30/00 10/24/00 40 000 6.5000 2,400,000.00 99.99424766483 SUNGARD -138.06 
A 38512 BK AMER CD 06050ESQ9 £9, 2902 6.4800 2,000,000.00 1,999,867.94 9,360.00 
09/05/00 10/24/00 40 000 6.4800 
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INVESTMENT INVENTORY WITH MARKET VALUE 


Clee 
MR. D 
PAGE: 


8 
RUN: 10/03/00 00:02:59 


(RPTMKT) 
OF 09/30/00 


INVESTMENTS OUTSTANDING AS 


MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSDP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 

A 38513 BK AMER CD 06050ESQ09 19 908 6.4800 8,000,000.00 Lp OOO AT ls Ta 37,440.00 
03/05/00 10/24/00 40 000 6.4800 3,000,000 ;00' 99): 993397116572 SUNGARD =928).,23 

A 38514 BK AMER CD O06050ESQ9 19 924 6.4800 13,000,000.00 127 999), 14a os 60,840.00 
09/05/00 10/24/00 40 000 6.4800 137,000; 000200 99:.9933:97 l6es7i1 SUNGARD =858 37) 

A 38515 BK AMER CD 06050ESQ9 19 927 6.4800. 7,000,000.00 67,999,937) 38.0 32,760.00 
03/05/00 10/24/00 40 000 6.4800 7, 000,000.00 “99.99383971657 1 SUNGARD -462.20 
A 38426 BK AMER C.D. O6050EPK5 19 926 6.6800 13,000,000.00 13 0.00), 37:'6..47 1:95, 3.90..'00 SGr 47 

07/12/00 11/01/00 40 000 6.6800 13,000,000.00 100.0028959294 SUNGARD 
A 38427 BK AMER C.D. O6050EPK5 19 100 6.6800 27,000,000.00 21, 000; 71:81 490 405,810.00 BIT. 90) 

07/12/00 11/01/00 40 000 6.6800 27,000,000.00 100.0028959294 SUNGARD 
A 38277 BK AMER C.D. 06050ELTO 19 100 7.0000 49,000,000.00 49,014,217.84 1,305,305. 96 4 202854 

05/17/00 11/07/00 40 000 7.0000 49,000,000.00 100.0290159916 SUNGARD 
A 38283 BK AMER CD O6050ELTO ne) 1 7.0000 1,000,000.00 1, 000; 290-6 26,;63.8.89 290). V6 

05/17/00 11/07/00 40 000 7.0000 1,000,000.00 100.0290159916 SUNGARD 
A 38428 BK AMER C.D. 06050EPL3 19 100 6.6800 25,000,000.00 25,000,881.24 37341 50% 0.0 881.24 

07/12/00 11/08/00 40 000 6.6800 25,000,000.00 100.0035249505 SUNGARD 

A 38538 BK AMER C.D. 06050ETO8 19 803 6.5200 5,000,000.00 4, 9:99), 19:6,.59 3622622 
09/27/00 11/13/00 40 000 6.5200 5, 000,000.00 99.99593093990 SUNGARD -203.45 

A 38539 BK AMER C.D. O6050ETO8 19877 _ 6.5200 9,000,000.00 8, 999),,633.. 78 6,520.00 
09/27/00 11/13/00 40 000 6.5200 9,000, 000.00 ~99-°99593093990 SUNGARD =S166222 

A 38540 BK AMER C.D. 06050ETO8 19 880 6.5200 2,000,000.00 17,999}, 918.62 1,448.89 
09/27/00 11/13/00 40 000 6.5200 2;, 000; 000.00 -99. 99593093990 SUNGARD = Gilt. S18 

A 38541 BK AMER C.D. O6050ETO8 18 888: 6.5200 4,000,000.00 3:7999),831 «24 27 89818 
09/27/00 11/13/00 40 000 6.5200 4,000,000.00 99.99593093990 SUNGARD =62E6 

A 38542 BK AMER C.D. O6050ETO8 9 903 6.5200 6,000,000.00 57,999), 1 Sor 86 4,346.67 
09/27/00 11/13/00 40 000 6.5200 6,.0007,000;. 00) - 99:..99593'093.990 SUNGARD -244.14 

A 38543 BK AMER C.D. O6050ETOS8 1'9)'~ OVS: -6.:9200 6,000,000.00 OPO) a1SS,.816 4,346.67 
09/27/00 11/13/00 : 40 000 6.5200 6,000,000.00 99.99593093990 SUNGARD -244.14 

A 38464 BK AMER C.D. O6050ERS6 19 1 6.6000 20,000,000.00 WOT 999, 62 3)-21:8 201,666.67 
08/07/00 11/15/00 40 000 6.6000 20,000,000.00 99.99811888279 SUNGARD — 3116822 

A 38465 BK AMER C.D. 06050ERS6 19 100 6.6000 5,000,000.00 4, 9997, 9.0'5,..94 50), 4416.67 
08/07/00 11/15/00 40 000 6.6000 5,000,000.00 99.99811888279 SUNGARD —9:4 016 

A 38488 BK AMER C.D. O06050ESJ5 19 876 6.5600 9,000,000.00 8,999,568.44 62,320.00 
08/24/00 11/20/00 40 000 6.5600 9,000,000.00 99.99520494045 SUNGARD —4Siliea16 

A 38489 BK AMER C.D. O6050ESJ5 19 9901 6.5600 24,000,000.00 23% 998), 849). 1:9 166,186.67 
08/24/00 11/20/00 40 000 6.5600 24,000,000.00 99.99520494045 SUNGARD =, 150282 

A 38490 BK AMER-C.D. 06050ESJ5 19° 892 6.5600 5,000,000.00 47,999, 760.25 347/622). 22 
08/24/00: 11/20/00 40 000 6.5600 5,000,000.00 99.99520494045 SUNGARD =230.49 

A 38491 BK AMER C.D. 06050ESJ5 19 1901 6.5600 4,000,000.00 37, 99:97 808220 247 697-2113 
08/24/00 11/20/00 40 000 6.5600 4,000,000.00 99.99520494045 SUNGARD =191 58:0 

A 38492 BK AMER C.D. O6050ESJ5 19° 9701 “6.5600 7,000,000.00 6,999, 664.35 BiB) ACI Mal 
08/24/00 11/20/00 40 000 6.5600 7,000,000.00 99.99520494045 SUNGARD =335 09 

A 38493 BK AMER C.D. 06050ESJ5 19-5005, 6.5600 1,000,000.00 9997 952% 05 6,924.44 
08/24/00 11/20/00 40 000 6.5600 1,000,000.00 99.99520494045 SUNGARD =49. 95 
A 38429 BK AMER C.D. 06050EPM1 19 100 6.6800 10,000, 000.00 10,000, 468.89 150, 300.00 468.89 

07/12/00 11/21/00 40 000 6.6800 10,000,000.00 100.0046889215 SUNGARD 
A 38430 BK AMER C.D. 06050EPM1 19-9902 6.6800 10,000,000.00 10,000, 468.89 N50); 31010 00 468.89 

07/12/00 11/21/00 40 000 6.6800 SUNGARD 


10,000,000.00 
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INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 
38431 BK 
38432 BK 
38502 BK 
38526 BK 
38527 BK 
38528 BK 
38529 BK 
38530 BK 
38532 BK 
38533 BK 
38494 BK 
38495 BK 
38496 BK 
38497 BK 
38436 BK 
38437 BK 
38534 BK 
38516 BK 
38517 BK 
SUBTOTAL 


AMER C.D. 
07/12/00 11/21/00 
AMER C.D. 
07/12/00 11/21/00 
AMER CD 

08/30/00 11/21/00 
AMER C.D. 
09/25/00 11/27/00 
AMER C.D. 
09/25/00 11/27/00 
AMER C.D. 
09/25/00 11/27/00 
AMER C.D. 
09/25/00 11/27/00 
AMER C.D. 
09/25/00 11/27/00 
AMER C.D. 
09/25/00 11/27/00 
AMER C.D. 
09/25/00 11/27/00 
AMER C.D. 
08/24/00 11/28/00 
AMER C.D. 
08/24/00 11/28/00 
AMER C.D. 
08/24/00 11/28/00 
AMER C.D. 
08/24/00 11/28/00 
AMER C.D. 
07/18/00 12/19/00 
AMER C.D. 
07/19/00 01/02/01 
AMER C.D. 
09/26/00 01/16/01 
AMER C.D. 
09/06/00 03/06/01 
AMER: C.D. 
09/06/00: 03/20/01 


(Investment Type) 


91 


Deve COnU 


DANTEL 


No ey O 


1h rs) 


DALY 


FRANCI 
AA Ot = oye 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 09/30/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


06050EPM1 
06050EPM1 
O6050ESN6 
O6050ETF2 
O6050ETF2 
O6050ETE2 
O6050ETE2 
O6050ETE2 
O6050ETE2 
O6050ETE2 
06050ESK2 
06050ESK2 
06050ESK2 
06050ESK2 
06050EQC2 
06050EQE8 
06050ETM?7 
06050ESR7 


06050ESS5 


NEGOTIABLE C.D.' 


GRAND TOTAL 


BANK FUND 

BROK SAFE 
PIII S30 
40 000 
LO=-.907 
40 000 
19 100 
40 000 
19 1.00 
40 000 
LO? 8187 
40 000 
19 888 
40 000 
19 904 
40 000 
19> 924 
40 000 
19 - 924 
40 000 
199530 
40 000 
19° 953'0 
40 000 
Loe 473 
40 000 
1iOF = A677 
40 000 
Oise A 7a: 
40 000 
1191~ “1200 
40 000 
L97 1.00 
40 000 
19 100 
40 000 
Oe ~41: 00 
40 000 
Oe O10, 
40 000 

37.41% (M) 


CPN RATE 
YTM TR 


6.5400 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5200 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.7300 
6.7300 
6.8600 
6.8600 
6.6400 
6.6400 
6.6700 


6.6362 
6.6362 


6.0876 
6.2594 


PAR/ SHARES 
BOOK 
14,000,000.00 
14,000,000.00 
6,000,000.00 
6,000,000.00 
30,000,000.00 
30,000,000.00 
9,000,000.00 
9,000,000.00 
4,000,000.00 
4,000,000.00 
1,000,000.00 
1,000,000.00 
2,000,000.00 
2,000,000.00 
16,000,000.00 
16,000,000.00 
10,000,000.00 
10,000,000.00 
8,000,000.00 
8,000,000.00 
9,692,000.00 
9,692,000.00 
40,000.00 
40,000.00 
93,000.00 
9370.00.00 
175,000.00 
175,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
25,000,000.00 
925,000,000.00 
925,000,000.00 


2492005000. 00 
249 TISOZ33'. S59 


MARKET VALUE 
MARKET PRICE 
147,000, 656.45 
100.0046889215 
6,000, 281.34 
100.0046889215 
297,997,987 25 
9999329084917 
8,999,484.44 
99.99427150554 
37.999), 770 = 8:6 
99.99427150554 
O99, 942 12 

99) 99427150594 
19997 88a 243 
99), 994271505954 
W97-99:95-083...414 
99. 99427150554 
ome Neh) Pa ded ba) 
99° 99427150554 
999, S41. 72 
99.994 27150554 
97,691, 463.04 
99.99446076279 
397,997: 78 
99.99446076279 
92, 994.35 
99.99446076279 
74s, 9910 = 35 
99.99446076279 
5070097789" Sa 
LOOE.OL957 90226 
907.0157 OF 75 79 
100.0301555811 
24%. 9987 9032910 
99T SIS 61560204 
24,998; 989.98 
9999594390372 
24799389832 
99". 995593283'66 


2472445291.11 
99.21510200000 





RUN: 


CURR ACCR INT 
PRICE SOURCE 
210,420.00 
SUNGARD 
FOF a8. UO 
SUNGARD 
174,400.00 
SUNGARD 
97,180: 010 
SUNGARD 
4,346.67 
SUNGARD 
1,086.67 
SUNGARD 
2 St 33 
SUNGARD 
T7386 67 
SUNGARD 
10,866.67 
SUNGARD 
87,693.33 
SUNGARD 

Coe elle 
SUNGARD 
276.198 
SUNGARD 
643 2.957 
SUNGARD 
ela 18 
SUNGARD 
701,041.67 
SUNGARD 
7055 055.56 
SUNGARD 
2377, OOO D10 
SUNGARD 
1S 98 oO! 
SUNGARD 

a ilsy Shek adore 
SUNGARD 


10/03/00 


PAGE: 9 
00202259 


UNREALIZED GAIN 
UNREALIZED LOSS 


281.34 


OM 2S 5 
=O 6 
=2 29814 

= (9782/8 
Sel EA RON 
=O iO 56 
= Dee2OO 
=458..28 
-536.86 

=D 22. 
S555 


=909 
aso 


TY OVE oS) 


=1, 09'6:.40 
=i 00402 


-1,101.68 
44,304.32 
=21- 7168-05 


D7 0S) Doon OF 
= 87 290, Sia 
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CAs aya eC OU ENE OOE SAN Kak AGN Ge) 2 s4€_O 
MR DANIEL DALY Ay US = (Sno 4s eed tee Tah of, PAGE: 1 
(SIRPT) INVESTMENT GON Vi VEN: De 10) GR RUN: 10/03/00 00:02:44 
INVESTMENTS OUTSTANDING AS OF 9/30/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSLP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 34805 T NOTE(99.25) 912827X23 ~100 02/28/01 02/29/96 000° 5.625 5.680 99.763 20,000,000.00 197952;,,.624.560 
A 34807 T NOTE(99.25) 912827%23 9530 02/28/01 02/29/96 000 5.625 5.680 99:763 5,000,000.00 4,988,150.00 
A 34810 T NOTE(99.16) 912827K23 100 02/28/01 02/29/96 000 5.625 53740 99.502 25,000,000.00 ZOO OW Zao) 
A 34828 T NOTE(98.5) 912827X23 100 02/28/01 03/11/96 O00 5.625 6.060 98.141 5,000,000.00 47 907, 03h e259 
A 34829 T NOTE(98.5) 912827X23 100 02/28/01 03/11/96 000 5.625 6.060 98.141 5,000,000.00 479077 030.25 
A 34830 T NOTE(98.19) 912827X23 100 02/28/01 03/11/96 000 5.625 5.960 98.594 5,000,000.00 4,929, 687 790 
A 35706 T NOTE 912827X64 100 04/30/01 04/24/97 000 6.250 6.693 98.461 7,000,000.00 6,8927-265.,68 
A 35707 T NOTE 912827X64 100 04/30/01 04/24/97 000 6.250 6.697 98.445 7,000,000.00 67, 891% 171588 
A 35708 T NOTE 912827X64 100 04/30/01 04/24/97 000 6.250 6.693 98.461 7,000,000.00 07,8927, 265299 
A 35709 T NOTE 912827X64 100 04/30/01 04/24/97 000 6.250 6.702 98.430 7,000,000.00 6,890; 078.13 
A 36757 T NOTE (100.2) 9128274E9 100 05/15/01 05/15/98 000 5.625 5.614 100.031 30,000,000.00 30:,,0097.375-00 
A 36761 T NOTE (100.2) 9V28274E9 “100° 05/15/01 05/15/98 O00 -55625 5.614 1005031 3:07 0007 000-00 307 0097.37.55 00 
A 37600 T NOTE (99.21) 9128275H1 100 °05/31/701 06/01/99 000 5:250 5.434 99:656 8,000,000.00 77-9127 5002.00 
A.37601- T NOTE. (99.21) 9128275H1 - 100 05/31/01 06/01/99 000 5.250 5.434 99.656 8,000,000.00 17 9727 S00; 700 
BR 37602 -T- NOTE (99.21) 9128275HT 9530° 05/31/01 06701/99 O00 5.250 55434 99.656 8,000,000.00 17,9727 90000 
A 35192 T NOTE (97.8) O12827B92 100 08/15/01 08/15/96. 000 7.875 8.565 97.247 7,000,000.00 6,806, 890. 63 
A 39213\-T NOTE (98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
A 35214 T NOTE(98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
A 35215 T. NOTE (98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
BR 35254 T NOTE - (97.121) 912827239 100 08/31/01 09/03/96 000 6.500 7.152 97.304 5,000,000.00 4,865,176.64 
A 37786 T NOTE (99.26) 91282753 -100 08731/01 08/31/99 000° 5.500 5.613 99.789 5,000,000.00 A 9897 4037 13 
A 37787 T NOTE (99.30) SI 28275P3.  100).08/31/01-08731/99 “O00. S2500° S2550. .99)-907 10,000,000.00 9,990,700.00 
A371 83 “T (NOTE. (99.23'5) 9I28275P3. 100 08/31/01 08731/99 000 5.4500 ~S2647 995727 10,000,000.00 97 9127.65 0.25 
A 37789 ‘T NOTE(99'.21.) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4, 982,421.88 
A 37790 T NOTE (99.30) S128275P3 100. 08731/01 08731/99 000 S500 57545. 99.916 10,000,000. 00 OF oO COO S00 
A 37791.T NOTE (99.21) 9TI28275E3 “100! O08 /3170F 08/31/99. 000 ~S.S00" —Ss688. 99.1648 5,000,000.00 4,982,421.88 
A. 37792 :T: NOTE: (99.30) 9: 28275P3° 100 O8/31/0P 08/31799 .000° S 3500 5.545 993976 10,000, 000.00 9), 9917-60000 
ASST 193. NORE (9 9)82 15) 9128275P3 100 08/31/01 08/31/99 000 S.500 5:688- 997648 5,000,000.00 4, 982,421.88 
A 377194 T NOTH (699: 21) SAZS275SP3 LOO 08/31 /0k O8/31799~ 000 S.500 S688 99.4648 5,000,000.00 4,982,421.88 
AR 37795 T NOTE (99:30) S128275P3 9530 08/32/01 08731499 (O00 .5.500 52545) 99°96 10,000,000.00 9, 9917600500 
A 37994. 2 NOTE (99523) SIZ82Z7I2ZE5. “100 HE / 30/01 1/30/99 O00. “as875) Ga03r 99% sai 25,000, 000.00 247 9217 134538 
A 37995 T. NOTE: (99:23) SU2B272ES: | OO 11730700 2b/30799 “O00 S5875 —-620381 997 25,000,000.00 247.9277 134 738 
A 35462 T NOTE SI2ZB272E1 100 12/37/0l. 12/31/96 000 6.125 6.186 99.766 10,000,000.00 9 Dil 6702. OO 
Ai sooZ0" Tt NOLE: (98.2) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.710 98.073 10,000, 000.00 97807; 262-50 
By 39521 Tt -NOTE (98.10) 9128272G6 1 O17 31/02 02/30/97) “O00! “62250 G2654 982307 20,000,000.00 197 GOL SO Bigs 
BD 35922 Tf NOTH (99512) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.409 99.328 4,000,000.00 3791372500 
A-35523' T NOTE (99211) 912827266 O17 32/02 01/34/97 000 62250 674109 ~ 99: 3218 6,000,000.00 D7 POS OSU, 
A 35524 T NOTE(99.25) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.305 99.767 5,000,000.00 4,988,350.00 
Be 35o25 TI NOTE(99 516) 912827266... 100 -01/31/02 01/31/97 O00 65250 65370 -99.492 10,000,000.00 DP OA9F 2S ne O 
A 35526 T NOTE(99.16) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.372 99.484 10,000,000.00 9,948,437.50 
AY 39527. T NOTH ('99'716) GIZ827266 100 401/31/02 01/31/97 O00 673250. ‘6-361 995531 10,000,000.00 SV Ae Sky seas ys10K0) 
A 35528 T NOTE (99.16) SP28 272665 100-0273 /02 01 /31/97- 1000) 65250 6.370 992492 10,000, 000.00 RHA Daley sh) 
A 38096 T NOTE (99.18) 9128275xX6 LAO /Sib/ O28 01/317, 00" NOOO 62575 Gace. I9e 555 8,000,000.00 7; 9647 SH oe00 
AS38097 Te NORE «(99 sz) ON2BZ79KG: LOO: Ol /Si1e/02) O17 30/00 000) -GasTS= 64506 —99R 758 8,000,000.00 17 9805 625.. 00 
A 38098 T NOTE (99.25) SUAB2Z7TSX6 OO, Ok 30/02 sO 31/00 000 tGasi7 oor 506 = 99F 7/568 8,000,000.00 17 280; G25 000 
A 38099 T NOTE (99.18) S227 5x6 LOO Ol 3/02 00/30/00) 000 Gast Gaol2” 99.4563 8,000,000.00 7,965,000.00 
A 38100 T NOTE (99.25) 9I2Z8275K6- LOO 01/31/02 O1737/00 000 6.375 62502 99-7766 8,000,000.00 7,981,250.00 
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MR. DANIEL De Als oy 445 = 9.5 4 — 4 4-8: 7 PAGE: Zz 
(SIRPT) INVESTMENT ENV EN) T O-R Y¥ RUN: 10/03/00 00:02:44 
INVESTMENTS OUTSTANDING AS OF 9/30/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38101 T NOTE (99.18) 9128275x%6 ~ 100 01/31/02 01/31/00. 000 6.375 6.612 ~99:.563 8,000,000.00 7,965, 000200 
A 35724 T NOTE (99.16) 9128272S0 t 04/30/02 04/30/97 000 6:625 6.753. .99:466 10,000,000.00 9,946, 600.00 
A 38374 T NOTE (99.16) 9128272Y7 100 06/30/02 06/30/00 000 6.250 6.525 99.492 25,000, 000.00 24,873,046.88 
A 38375 T NOTE (99.16) 9128272Y7 100 06/30/02 06/30/00 000 6.250 6.525 99.492 25,000,000.00 24,873,046.88 
A: 38376 T NOTE (99.16) 9128272Y7 100 06/30/02 06/30/00 000 6.250 6.525 99.492 25,000,000.00 24,873,046.88 
A 36196 T NOTE (100.60) 9128273L4 100 10/31/02 10/31/97 p00 5.750 5.706 100.188 15,000,000.00 15,028, 125..00 
A 36197 T NOTE(100.60) 9128273n4 100 10/31/02 £0/731/97 000 5.750 5.708 200.180 15,000,000.00 15,026,953. 23 
A 36198 T NOTE(100. 60) 9128273L4 100 10/31/02 10/31/97 000 5.750 5.708 100.180 15,000,000.00 197 9267953:sk3 
A 36594 T NOTE (99.16) 9128274B5 5005 03/31/03 03/31/98 000 5.500 5.615 99.505 200,000.00 199,010.00 
A 36595 T NOTE (99.16) 9128274B5 °©100 03/31/03 03/31/98 000 5.500 5.616 ' 99.500 8,650,000.00 8,606, 732.50 
A 36596 T NOTE (99.16) 9128274B5 3052 03/31/03, 03/31/98 000 5.500 -5.615 99.505 150,000.00 L497, 257 = 50 
A 36597 T NOTE (99.16) 912827485 3051 03/31/03 03/31/98 000). 5.500 5.604 99.550. 1,000,000.00 99157, 5 007.00 
A 36598 T NOTE..(99.16) 9128274BS 100 03/31/03 03/31/98 000 5-500 5.615 99.505 10,000,000.00 9,950,500.00 
A 36599 T NOTE: (99.16) SI 28274B5 100 03/31/03) 03/3/98 000. 5.500 S.685 99.505 10,000,000.00 97950, 500.00 
A 36605 T NOTE (99.9) 912827485 “100 03/31/03 03/31/98 000 5.500 5.669 99.273 10,000,000. 00 9), 927,343 57/5 
A 36606 T NOTE (99.9) 912827485 100 03/31/03. 03/31/98.._ 000 5.500 5.671 99.266 10,000,000.00 9,926,562 .50 
A 36607 T NOTE (99.9) 912827485", 100 03731 /03 03/31/98 -000 52500 5.671 99.266 10,000,000.00 97926, 56250 
A 36608 T NOTE (99.8) 912827485 100. 03/31/03 03/31/98 000 “53900 5.676 99.242 7,000,000.00 6,946; 9585 Ls 
A 36609 T NOTE (99.8) 9128274B5 100 03/31/03 03/31/98 000 5.500 5.676 99.242 7,000,000.00 6, 94167 Sosris 
A 36610 T NOTE (99.8) 92827485 GLO0=03/31/03 03/31/98 000 5.500 5.676 99.242 7,000,000.00 6, 946, 953.08 
A 36611 T NOTE (99.8) 9128274385 100 03/31/03 03/31/98 000 5.500) “5.676- 99,5242 7,000,000.00 67941677998 83 
A 36620 -T, NOTE *(99.13)) 9128274B5 100 03/31/03 03/31/98 000 5.500 5.640 99.398 10,000,000.00 9, 939) (84315 
A 36621 T NOTE (99.13) 9128274B5: 100 03/31/03 03/31/98 000 5.500 5.640 99.398 10,000,000.00 97939718435 15 
A 36622 T NOTE (992.13) 912827485 100 03/31/03: 03/31/98 000 5.500 -5.640 99.398 10,000,000.00 97, 939), 8437575 
A 36623. To NOTE: 1(99%:73)) 9128274385 100 03/31/03 03/31/98 000 52.500 -5.640 "992398 10,000,000.00 9, 939 MBA STS 
AS67192. T: NOTE 2(99523) 92827 402) B00 05/31/03 "06/01/98 ~ 000 5.500 5.5638 9972727 25,000,000.00 24,931, 640\638 
A.36793 T NOTE. (99'.23)) 912827482 -100 05/31/03 06/01/98. O00 S:500) 52563 “995727 25,000,000.00 247-93 6406S 
A 36990 T NOTE (99.23) 100 05/31/03 06/01/98 O00 5.500 5.5638>--99?727 5,000,000.00 4,986,328 503 
A. 36991 T-NOTE? (997:23) 100 05/32/03 06/01/98 O00 5.500 5.563" 99.727 5,000,000.00 4, 986,328.12 
A 33942 T NOTE (88.20) 2535 ‘08/15/03 09/27/94 000 5:750 “7.520 “88.625 5,000.00 4 ASS 
ASS L2 61 “NOTES (995:22)) SU2827403—-9530 11/15/03 7/26/98: 000 4.250 4.325 99.666 10,000,000.00 9,966, 600.00 
Ay 3729 te NOTE) (98525) 912827403 100 21/15/03 V1/16/98 000 4.250 —4.522 98.797 10,000,000.00 97, 81.9) Rt o0 
A 37130 T NOTE (98.25) 91282 7403- ,VOO0: 11/15/03 11/16/98. 000 42250 ~4.522) 98.7997 10,000,000.00 9)78:57:9), 687.00 
Ay 371538) TANOTES(99:-8') 912827403 HOO 11/25/03 11/16/98 O00 4.250 4.422 99.242 10,000,000.00 9, 924,,218'.45 
A’ 37141 PUNOTE. (99.8) 9128274U3 100 11/15/03 11/16/98 000 4.250 4.419 99.250 10,000,000.00 9,925,000.00 
Av S423 NOLES, (69'9).:8)) 912827403 100 12/15/03 11/16/98 O00) 42250 =4541'9 -99.250 10,000,000.00 99257, 00000 
A 37143 T NOTE. (98.26) 9128274U37 S001 /15/03 4211/16/98 O00 4.250 4.525 ©98.781 10,000,000.00 9, 84:8, 125).00 
A 37144 T NOTE (98.26) 9128274U3- 100 11/15/03 11/16/98 000. 4:250 42523 -98:789 10,000,000.00 9787/8), S0lom2Z5 
A 37146 T NOTE (98.30) 912827403 100 11/15/03 11/16/98 000) 4.250. 45494 (98917 40,000,000.00 39,566,875.00 
A 37950 T NOTE (94.10) SUZI2Z74U3- 100 12/15/03 VE/15/99 O00 4.250 5.870 94.297 25,000,000.00 23, 50:4, 2185 15 
A 37378 TANOTE) (99.22) 912827506 100(02/15/04 02/16/99 000° .4.750 4.825 99.672 15,000,000.00 14-950, Helis) 
By Si Si9™ TANOTEM (9972) GU28275A6- 100 02/15/04 02/16/99 000 4.750 4.892 99::375 15,000,000.00 14, 906,250.00 
Ay 37/383) TANOLTES® (9825) 9128275A6 100 02/15/04 02/25/99 000 4.750 5.033 98.766 10,000,000.00 9, 87/6; 262550 
An3 8473 TeNOTES (952 7)) 9128275A6 . 100 02/15/04 -08715/00 000 4.750 6.092 95.828 15,000,000.00 4), SHAG 2UB eto 
A 38474 T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 95.828 15,000,000.00 La, S74 218). 75 
A 38475 T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 95.828 15,000,000.00 14,374,213). 75 
A 38476 T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.092 95.828 15,000,000.00 14,374,218). 75 
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Celt x77) GooOrv UN OF SAN FURCASN :€ 2 oS: (CeO 
MR. DANIEL DALY dre 65 5-04 ea ICE PAGE: 3 
(SIRPT) DNV Selah ND INVENTORY RUN: 10/03/00 00:02:44 
INVESTMENTS OUTSTANDING AS OF 9/30/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38477 T NOTE (95.18) 9128275A6 100 02/15/04 08/15/00 000 4.750 6.184 95.547 15,000,000.00 14,332,031.25 
A 37546 T NOTE (99.4) 9128275F5 100 05/15/04 05/17/99 000 5.250 5.456 99.109 10,000,000.00 9, 9210; 937.50 
A 37547 T NOTE (99.4) 9128275F5 100 05/15/04 05/17/99. 000 5.250 5.458 99.102 10,000,000.00 9, ILO; US6.-25 
A 37949 T NOTE (99.17) SUI8275F5 2100) 05/15/04 11/15/99 000: 52250 §5:..882 SF. 531 20,000,000.00 19, 50:6, 250'.\010 
A: 38273 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 5.250 6.788 94.672 10,000,000.00 9,467, 187:50 
A 38274 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 9000 5.250 6.793 94.656 10,000, 000.00 9,465, 625.00 
A 38275 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 O00 5.250 6.788 94.672 10,000,000.00 9) AGH ASF j50 
A 38276 TYNOTEs (99:522) 9128275F5 100 05/15/04 05/10/00 000 5.250 - 6.788 94.672 20,000,000.00 18,934,,375.00 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 452, 9:7 33(C) 5.492 5.831 °98.821 1, 1740,005,000.00 1, 1:26, S64), 65.29 
A 38471 FEDERAL NATL MTG ASSN DIS 313588N84 9901 11/09/00 08/14/00 000 6.380 6.480 98.458 25,000,000.00 24,614,541.67 
A 38384 FEDERAL NATL MTG ASSN DIS 313588U29 924 12/21/00 06/30/00 000 6.490 6.700 96.863 5,000,000.00 4,843, 058 383 
A 38452 FEDERAL NATL MTG ASSN DIS 313589BAO 9530 01/25/01 08/04/00 000 6.440 6.647 96.887 15,000,000.00 14,5337, 2.00;,00 
A 38453 FEDERAL NATL: MTG ASSN DIS 313589BAO 923 01/25/01 08/04/00 000 6.440 6.647 96.887 15,000,000.00 14,533,100.00 
A 38455 FEDERAL NATL MTG ASSN DIS 313589BH5 901 02/01/01 08/04/00 000 6.440 6.655 96.762 10,000,000.00 9, 6716, Zoe aa: 
A 38457 FEDERAL NATL MTG ASSN DIS 313589BH5 100 02/01/01 08/04/00 000 6.440 6.655 96.762 35,000,000.00 33,866, 738.89 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NOTES 4213:2,(C) 6.428. 6.'643) ~ Si. ZF 105,000, 000.00 102,066, 850.00 
A 38385 FEDL HOME LOAN BK CONS DI 313384031 859 12/22/00 06/30/00 000 6.470 6.680 96.855 7,000,000.00 6,779),;840:.28 
A 38386 FEDL HOME LOAN BK CONS DI 313384U80 901 12/27/00 06/30/00 000 6.470 6.686 96.765 10,000,000.00 9,676,500.00 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOAN DISC . 67% (C) 6.470 "6.6814 196. 802 17,000,000.00 16,456, 340.28 
A 38472 FEDL HOME LLN MTG CORP DI 313396N82 858 11/09/00 08/14/00 000 6.380 6.480 98.458 19,000,000.00 18, sO, ODA so, 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOTES +763,(G) 6.380 6.480 98.458 19,000,000.00 V8), 707), Osds sou, 
A 38337 BK NY B/A 6613 10/24/00 06/02/00 000 6.670 6.853 97.332 6,000,000.00 5/839), 920.100 
A 38372 BNY B/A 100 10/25/00 06/29/00 000 ~6:5210 6.662 7:957.18163 5,000,000.00 4,893,144.44 
SUBTOTAL (Investment Type) 51 BANKERS ACCEPTANCE-DOME 43% (C) 6.602 “6.7166, 9 ai7/3 11,000,000.00 10, 733,064.44 
A 38486 SALOMON SB C/P 7954WOKA2 100 10/10/00 08/23/00 000 6.500 6.557 99.133 50,000,000.00 49,566, 666.67 
A 38535 SALOMON SB CP 7954WOKBO 858 10/11/00 09/26/00 000 6.520 6.538 99.728 7,000,000.00 6, 980, 983.30 
A 38536 SALOMON SB CP 7954WOKBO 859 10/11/00 09/26/00 000 6.520 6.538 99.728 5,000,000.00 4,986, 416.00 
A 38537 SALOMON SB CP 7954WOKBO 925 10/11/00 09/26/00 000 6.520 6.538 99.728 38,000,000.00 37, 896; ot ~su 
A 38519 SALOMON S/B CP 7954WOKD6 . 919 10/13/00 09/12/00 000 6.500 6.537 99.440 35,000,000.00 34,804,097.22 
A 38518 SALOMON S/B CP 7954WOKG2 927 10/16/00 09/07/00 000 6.490 6.536 99.297 20,000,000.00 19), 859),.3683).33 
A 38520 SALOMON S/B CP 7954WOKG9 925 10/16/00 09/12/00 000 6.500 6.540 99.386 25,000,000.00 24,846,527.78 
A 38487 SALOMON SB C/P 7954WOKQ7 100 10/24/00 08/23/00 000 6.500 6.574 98.881 25,000,000.00 24,720,138.89 
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Galen 7c oun Tey, "OCF; “SUAING Ih Rh Nuc tT S2Ci0 
MR oD ANeD Ee Ee Ly 415-554-4487 PAGE: 4 
(SIRPT) INVESTMENT INVENTORY RUN: 10/03/00 00:02:44 
INVESTMENTS OUTSTANDING AS OF 9/30/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN  TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38470 AT & T CP 03018AL74 100 11/07/00 08/11/00 000 6.460 6.564 98.421 50,000,000.00 49,210,444.44 
A 38521 MERRILL LYNCH CP 59018JN91 100 01/09/01 09/18/00 000 6.510 6.646 97.957 20,000,000.00 19) SOU 3162677 





SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER DISC 11.02% (C) 6:496- 6.557 99.077 275,000,000.00 212, 462, 74 267 
A 38395 BK AMER CD O6050ENQ4 100 10/02/00 07/05/00 000 6.700 6.700 100.000 41,000,000.00 41,000,000.00 
A 38422 BK AMER C.D. O6050EPF6 803 10/03/00 07/10/00 000 6.630 6.630 100.000 8,000,000.00 8,000,000.00 
A 38423 BK AMER C.D. O6050EPF6 877 10/03/00 07/10/00 000 6.630 6.630 100.000 6,000, 000.00 6,000,000.00 
A 38424 BK AMER C.D. O6050EPF6 100 10/03/00 07/10/00 O00 6.630 6.630 100.000 11,000,000.00 11,000,000.00 
A 38396 BK AMER CD O6050ENR2 100 10/10/00 07/05/00 000 6.700 6.700 100.000 42,000,000.00 42,000,000.00 
A 38478 BK AMER C.D. O6050ESCO 906 10/10/00 08/15/00 000 6.540 6.540 100.000 3,000,000.00 3,000,000.00 
A 38479 BK AMER C.D. O6050ESCO 7622 10/10/00 08/15/00 000 6.540 6.540 100.000 13,000,000.00 13,000,000.00 
A 38480 BK AMER C.D. 06050ESCO 1 10/10/00 08/15/00 000 6.540 6.540 100.000 7700.0;,0:0:0..00 7,000,000.00 
A 38481 BK AMER C.D. 06050ESCO 1901 10/10/00 08/15/00 000 6.540 6.540 100.000 2,500,000.00 2,500,000.00 
A 38482 BK AMER C.D. O6050ESCO 857 10/10/00 08/15/00 000 6.540 6.540 100.000 500,000.00 500,000.00 
A 38483 BK AMER C.D. O6050ESCO 901 10/10/00 08/15/00 000 6.540 6.540 100.000 10,000,000.00 10,000,000.00 
A 38484 BK AMER C.D. O6050ESCO 923 10/10/00 08/15/00 000 6.540 6.540 100.000 9,000,000.00 9,000,000.00 
A 38499 BK AMER C.D. O6050ESLO 910 10/10/00 08/29/00 000 6.520 6.520 100.000 38,000,000.00 38,000,000.00 
A 38500 BK AMER C.D. O6050ESLO 920.10/10/00 08/29/00 000 6.520 6.520 100.000 7,000,000.00 7,000,000.00 
A 38501 BK AMER C.D. O6050ESLO 907 10/10/00 08/29/00 000 6.520 6.520 100.000 5,000,000.00 5,000,000.00 
A 38509 BK AMER C.D. O6050ESP1 906 10/10/00 09/05/00 000 6.480 6.480 100.000 6,000,000.00 6,000,000.00 
A 38510 BK AMER C.D. O6050ESP1 917 10/10/00 09/05/00 O00 6.480 6.480 100.000 17,000, 000.00 17,000,000.00 
A 38511 BK AMER C.D. O6050ESP1 9902 10/10/00 09/05/00 000 6.480 6.480 100.000 2,000,000.00 2,000,000.00 
A 38523 BK AMER CD 06050ESZ9 858 10/10/00 09/19/00 000 6.480 6.480 100.000 10,000,000.00 10,000,000.00 
A 38524 BK AMER CD 06050ESZ29 919 10/10/00 09/19/00 000 6.480 6.480 100.000 10,000,000.00 10,000,000.00 
A 38525 BK AMER CD 06050ESZ9 9901 10/10/00 09/19/00 O00 6.480 6.480 100.000 5,000,000.00 5,000,000.00 
A 38397 BK AMER CD O6050ENSO 100 10/11/00 07/05/00 000 6.700 6.700 100.000 30,000,000.00 30,000,000.00 
A 38425 BK AMER C.D. O6050EPG4 100 10/24/00 07/10/00 000 6.630 6.630 100.000 35,000,000.00 35,000,000.00 
A 38503 BK AMER CD O6050ESM8 879 10/24/00 08/30/00 000 6.500 6.500 100.000 6,000,000.00 6,000,000.00 
A 38504 BK AMER CD O6050ESM8 916 10/24/00 08/30/00 000 6.500 6.500 100.000 10,000, 000.00 10,000,000.00 
A 38505 BK AMER CD O6050ESM8 906 10/24/00 08/30/00 000 6.500 6.500 100.000 3,000,000.00 3,000,000.00 
A 38506 BK AMER CD O6050ESM8 900 10/24/00 08/30/00 000 6.500 6.500 100.000 18,000,000.00 18,000,000.00 
A 38507 BK AMER CD O6050ESM8 859 10/24/00 08/30/00 000 6.500 6.500 100.000 10,600,000.00 10, 600,000.00 
A 38508 BK AMER CD 06050ESM8 1 10/24/00 08/30/00 000 6.500 6.500 100.000 2,400,000.00 2,400,000.00 
A 38512 BK AMER CD O06050ESQ9 902 10/24/00 09/05/00 000 6.480 6.480 100.000 2,000,000.00 2,000,000.00 
A 38513 BK AMER CD O6050ESQ9 908 10/24/00 09/05/00 000 6.480 6.480 100.000 8,000, 000.00 8,000,000.00 
A 38514 BK AMER CD O6050ESQ9 924 10/24/00 09/05/00 000 6.480 6.480 100.000 13,000,000.00 13,000,000.00 
A 38515 BK AMER CD O6050ESQ9 927 10/24/00 09/05/00 000 6.480 6.480 100.000 7,000,000.00 7,000,000.00 
A 38426 BK AMER C.D. O6050EPK5 926 11/01/00 07/12/00 000 6.680 6.680 100.000 13,000,000.00 13,000,000.00 
A 38427 BK AMER C.D. O6050EPK5 100 11/01/00 07/12/00 000 6.680 6.680 100.000 27,000, 000.00 27,000,000.00 
A 38277 BK AMER C.D. O6050ELTO 100 11/07/00 05/17/00 000 7.000 7.000 100.000 49,000,000.00 49,000,000.00 
A 38283 BK AMER CD O6050ELTO 1 11/07/00 05/17/00 000 7.000 7.000 100.000 1,000,000.00 1,000,000.00 
A 38428 BK AMER C.D. O6050EPL3 .100 11/08/00 07/12/00 000 6.680 6.680 100.000 25,000, 000.00 25,000,000.00 
A 38538 BK AMER C.D. O6050ETQ8 803 11/13/00 09/27/00 000 6.520 6.520 100.000 5,000,000.00 5,000,000.00 
A 38539 BK AMER C.D. O6050ETQ8 877 11/13/00 09/27/00 000 6.520 6.520 100.000 9,000,000.00 9,000,000.00 
A 38540 BK AMER C.D. O6050ETQ8 880 11/13/00 09/27/00 000 6.520 6.520 100.000 2,000, 000.00 2,000,000.00 


i SE ———————————————— 


te 


, = oe, ie 


¥ vee aK Wits. 
¥ Fe20e. 2 


S56 \ 433 
aba PONS4\ 0 aso) tg 
ther pac 
22.00 | Bath 
nee 9205. SFU E 06 Ba\de% pO 
AB - a “ae: 


wad tet 
*“ 


am 


* 


Su 


oe 
sag 5 “908 aD << \OG 5 = -9Ce = g 
= SFE: T0\S 8,00 Se Aes “Eppa Test 
re oe ge. 280 190008. : 

so-tqu ot ° Be G6e tor 


m oh 


“29°900' 208° rs 
a a GO” mek Sa = 


8 = CELT 


Cea >geers - 


eres pico eee 


t28' SHY ae) a 


ats 


Ls 











GITY/COUNTY OF SAN FRAWCZIs ¢c:0 
MR 2 §D AN I Bal epee LY 415-554-448 PAGE: 
(SIRPT) INVESTMENT INVENTORY RUN: 10/03/00 00:02:44 
INVESTMENTS OUTSTANDING AS OF 9/30/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE  PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38541 BK AMER C.D. O06050ETQ8 888 11/13/00 09/27/00 000 6.520 6.520 100.000 4,000,000.00 4,000,000.00 
A 38542 BK AMER C.D. O6050ETQ8 903 11/13/00 09/27/00 000 6.520 6.520 100.000 6,000,000.00 6, 000,000.00 
A 38543 BK AMER C.D. O06050ETQ8 915 11/13/00 09/27/00 000 6.520 6.520 100.000 6, 000,000.00 6,000,000.00 
A 38464 BK AMER C.D. 06050ERS6 1 11/15/00 08/07/00 000 6.600 6.600 100.000 20, 000,000.00 20,000, 000.00 
A 38465 BK AMER C.D. O6050ERS6 100 11/15/00 08/07/00 000 6.600 6.600 100.000 5,000,000.00 5,000, 000.00 
A 38488 BK AMER C.D. 06050ESJ5 876 11/20/00 08/24/00 900 6.560 6.560 100.000 9,000, 000.00 9,000, 000.00 
A 38489 BK AMER C.D. 06050ESJ5 9901 11/20/00 08/24/00 000 6.560 6.560 100.000 24,000, 000.00 24,000,000.00 
A 38490 BK AMER C.D. 06050ESJ5 892 11/20/00 08/24/00 000 6.560 6.560 100.000 5,000,000.00 5,000,000.00 
A 38491 BK AMER C.D. 06050ESJ5 1901 11/20/00 08/24/00 000 6.560 6.560 100.000 4,000,000.00 4,000,000.00 
A 38492 BK AMER C.D. 06050ESJ5 9701 11/20/00 08/24/00 000 6.560 6.560 100.000 7,000,000.00 7,000,000.00 
A 38493 BK AMER C.D. 06050ESJ5 5005 11/20/00 08/24/00 000 6.560 6.560 100.000 1,000,000.00 1,000,000.00 
A 38429 BK AMER C.D. 06050EPM1 100 11/21/00 07/12/00 000 6.680 6.680 100.000 10,000,000.00 10,000,000.00 
A 38430 BK AMER C.D. O06050EPM1 9902 11/21/00 07/12/00 000 6.680 6.680 100.000 10,000, 000.00 10,000,000.00 
A 38431 BK AMER C.D. O06050EPM1 9530 11/21/00 07/12/00 000 6.680 6.680 100.000 14,000,000.00 14,000, 000.00 
A 38432 BK AMER C.D. 06050EPM1 907 11/21/00 07/12/00 000 6.680 6.680 100.000 6, 000,000.00 6,000,000.00 
A 38502 BK AMER CD O6050ESN6 100 11/21/00 08/30/00 000 6.540 6.540 100.000 30, 000,000.00 30,000, 000.00 
A 38526 BK AMER C.D. O6050ETF2 100 11/27/00 09/25/00 000 6.520 6.520 100.000 9,000, 000.00 9,000,000.00 
A 38527 BK AMER C.D. O6050ETF2 887 11/27/00 09/25/00 000 6.520 6.520 100.000 4,000,000.00 4,000,000.00 
A 38528 BK AMER C.D. O6050ETF2 888 11/27/00 09/25/00 000 6.520 6.520 100.000 1,000,000.00 1,000,000.00 
A 38529 BK AMER C.D. O6050ETF2 904 11/27/00 09/25/00 000 6.520 6.520 100.000 2,000, 000.00 2,000, 000.00 
A 38530 BK AMER C.D. O6050ETF2 924 11/27/00 09/25/00 000 6.520 6.520 100.000 16, 000,000.00 16,000,000.00 
A 38532 BK AMER C.D. O6050ETF2 924 11/27/00 09/25/00 000 6.520 6.520 100.000 10,000,000.00 10,000,000.00 
A 38533 BK AMER C.D. O6050ETF2 9530 11/27/00 09/25/00 000 6.520 6.520 100.000 8,000,000.00 8,000, 000.00 
A 38494 BK AMER C.D. O6050ESK2 9530 11/28/00 08/24/00 000 6.560 6.560 100.000 9,692,000.00 9,692,000.00 
A 38495 BK AMER C.D. O6050ESK2 473 11/28/00 08/24/00 000 6.560 6.560 100.000 40,000.00 40,000.00 
A 38496 BK AMER C.D. O6050ESK2 467 11/28/00 08/24/00 000 6.560 6.560 100.000 93,000.00 93,000.00 
A 38497 BK AMER C.D. O6050ESK2 471 11/28/00 08/24/00 000 6.560 6.560 100.000 175,000.00 175,000.00 
A 38436 BK AMER C.D. O06050EQC2 100 12/19/00 07/18/00 000 6.730 6.730 100.000 50,000,000.00 50,000, 000.00 
A 38437 BK AMER C.D. O6050EQE8 100 01/02/01 07/19/00 000 6.860 6.860 100.000 50,000,000.00 50,000,000.00 
A 38534 BK AMER C.D. 06050ETM7 100 01/16/01 09/26/00 000 6.640 6.640 100.000 25,000,000.00 25,000,000.00 
A 38516 BK AMER C.D. 06050ESR7 100 03/06/01 09/06/00 000 6.670. 6.670 100.000 25,000, 000.00 25,000,000.00 
A 38517 BK AMER C.D. 06050ESS5 100 03/20/01 09/06/00 000 6.670 6.670 100.000 25,000, 000.00 25,000,000.00 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.'S 37.42% (C) 6.636 6.636 100.000 925, 000,000.00 925,000,000.00 
REPORT TOTALS Saas5 Saas55 So5s555 Sa555555555555555 S5555555555=55==5== 
ASSETS FIXED 6.088 6.259 99.197 2,492,005,000.00 2,471,990, 233.35 
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Gar ey 1/676. OUR Na OF SAN Eb ROA, Ne@ iS 6 0 


MR. DANIEL DAL Y 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: al 
09/01/00 TO 09/30/00 RUN: 10/03/00 00:02:37 
SETTLEMENT DATE BASIS 
31 FUNDS é 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 

36594 T NOTE (99.16) 19 03/31/03 09/30/00 INTR 5.500 -5,500.00 
09/30/00 10/02/00 09/30/00 52.65 5,500.00 

36595 T NOTE (99.16) 19 03/31/03 09/30/00 INTR 5.500 -237,875.00 
09/30/00 10/02/00 09/30/00 5.616 237,875.00 

36596 T NOTE (99.16) 19 03/31/03 09/30/00 INTR 5.500 =A 125<,00 
09/30/00 10/02/00 09/30/00 5.615 4,.12257200 

36597 T NOTE:-(99.16) Be) 03/31/03 09/30/00 INTR 5.500 -27, 500:. 00 
09/30/00 10/02/00 09/30/00 5.604 27,500.00 

36598 T NOTE (99.16) 19 03/31/03 09/30/00 INTR 5.500 =275;,:000 00 
09/30/00 10/02/00 09/30/00 D615 ; 27-5;,,0002:00 

36599 T NOTE (99.16) 19 03/31/03 09/30/00 INTR 5.500 =275, 000.00 
09/30/00 10/02/00 09/30/00 55615 275,000.00 

36605 T NOTE (99.9) 19 03/31/03 09/30/00 INTR 5.500 =27'5;, 010:0:..0:0 
09/30/00 10/02/00 09/30/00 5+ 669: 2757 0005/00 

36606 T NOTE (99.9) 19 03/31/03 09/30/00 INTR 5.500 -275,000.00 
09/30/00 10/02/00 09/30/00 5.671 275,000.00 

36607 T NOTE (99.9) 19 03/31/03 09/30/00 INTR 5.500 -275,000.00 
09/30/00 10/02/00 09/30/00 5x6: 275,000.00 

36608 T NOTE (99.8) 19 03/31/03 09/30/00 INTR 5.500 -192,500.00 
09/30/00 10/02/00 09/30/00 D676 192, 500200 

36609 T NOTE (99.8) 19 03/31/03 09/30/00 INTR' 5.500 -192,500.00 
09/30/00 10/02/00 09/30/00 5.676 192,500.00 

36610 T NOTE (99.8) 19 03731/03 09/30/00 INTR- 5.500 = 15927-50000 
09/30/00 10/02/00 09/30/00 5.676 192,500: 00 

36611 -LA NOPE ('99.:8)) 19 03/31/03 09/30/00 INTR 5.500 -192,500.00 
09/30/00 10/02/00 09/30/00 5.676 192,500.00 

36620 T NOTE (99.13) 19 03/31/03 09/30/00 INTR 5.500 -275,000.00 
09/30/00 10/02/00 09/30/00 5.640 275,000.00 

36621 T° NOTE” (99.13) 19 03/31/03 09/30/00 INTR 5.500 =271:57 0005010 
09/30/00 10/02/00 09/30/00 5.640 275; 00000 

36622 T NOTE (99.13) 19 03/31/03 09/30/00 INTR 5.500 -~275,000.00 
09/30/00 10/02/00 09/30/00 5.640 275, 000% 00 

36623) ‘TsNOPLE (9913) 19 03/31/03 09/30/00 INTR 5.500 -275,000.00 
09/30/00 10/02/00 09/30/00 5.640 275,000.00 

38328 BK AMER 19 40 09/12/00 09/12/00 MAT 6-680 =7;000,000.00 =6,.858, 427.71 =14A0" 5782189 
10/02/00 09/12/00 6.818 7,000,000.00 

38366 BNY B/A 19 70 09/05/00 09/05/00 MAT 62470 ~=1;500, 000-00 ~“=154797781.25 =207 2185975 
10/02/00 09/05/00 6.558 1,500,000.00 

38367 BNY B/A ANS) 70 09/11/00 09/11/00 MAT 62.470) =2; 000,000.00; =I; 9170; 885.00 —297 Aas OO 
10/02/00 09/11/00 6.566 2,000, 000.00 

38371 MERRILL LYNCH C/P 19 45 09/12/00 09/12/00 MAT 6.550 —25,000, 000.00 =24,658,.854 17 =Saip a5 ees 
10/02/00 09/12/00 6.641 25,000, 000.00 

38377 FEDL HOME LOAN BK CONS 19 89 09/14/00 09/14/00 MAT 6.47.0) =17 000F0002 00 98167. Sake ual: SIPS} HSS Ssh) 
10/02/00 09/14/00 6.560 1,000, 000.00 
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* ACTIVE TRANSACTIONS * a 
INVSMT DESCRIPTION/POOL# BANK BROK 
NO. MEMO CASH DATE 
38379 FEDL HOME LOAN BK CONS 19 89 
38380 FEDL HOME LOAN BK CONS 19 40 
38381 FEDL HOME LOAN BK CONS 19 40 
38382 FEDERAL NATL MTG ASSN D 19 40 
38383 FEDL HOME LLN MTG CORP 19 40 
38391 FEDL HOME LOAN BK CONS 19 40 
38405 BK AMER CD ab) 40 
38406 BK AMER CD 19 40 
38407 BK AMER CD 19 40 
38408 BK AMER CD 19 40 
38409 BK AMER CD 19 40 
38410 BK AMER CD 189 40 
38411 BK AMER CD 19 40 
38412 BK AMER CD 19 40 
38413 BK AMER CD 19 40 
38414 BK AMER CD 19 40 
38415 SALOMON BROS C/P 1S 89 
38417 BK AMER C.D. 19 40 
38418 BK AMER C.D. 19 40 
38419 BK AMER C.D. 19 40 
38420 BK AMER C.D. 19 40 
38421 BK AMER C.D. WY) 40 


DANTEL 


MATURITY 
/ENTRY 


09/19/00 
10/02/00 
09/22/00 
09/20/00 
09/27/00 
10/02/00 
09/28/00 
10/02/00 
09/28/00 
10/02/00 
09/15/00 
10/02/00 
09/26/00 
10/02/00 
09/26/00 
10/02/00 
09/26/00 
10/02/00 
09/26/00 
10/02/00 
09/26/00 
10/02/00 
09/26/00 
10/02/00 
09/26/00 
10/02/00 
09/26/00 
10/02/00 
09/26/00 
10/02/00 
09/26/00 
10/02/00 
09/13/00 
10/02/00 
09/01/00 
10/02/00 
09/01/00 
10/02/00 
09/01/00 
10/02/00 
09/05/00 
10/02/00 
09/05/00 


Our: SAN FRANCISCO 
DALY At 5 = s09 46— 4 4.807 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/00 TO 09/30/00 
SETTLEMENT DATE BASIS 
31 FUNDS = 
TRADE / TXN COUPON PAR VALUE BOOK VALUE 
SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
09/19/00 MAT 6.470, =3,000,000.00 —2,°956, 327.50 
09/19/00 6.566 
09/20/00 SALE 6.470 -33,000,000.00 -32,501,810.00 
09/20/00 6.569 498,190.00 
09/27/00 MAT 6.470 -22,000,000.00 -21,648,103.89 
09/27/00 Ciro 
09/28/00 MAT 6.480 -17,'000,:0001.00 -16,724, 600.00 
09/28/00 6.987 
09/28/00 MAT 6.480 =15,:000, 000.00 -14, 757,000.00 
09/28/00 6.987 
09/15/00 MAT 6. 460:-=13,,0:00,,000..00 =12),'8:2'0,, 31716. 11 
09/15/00 6.051 
09/26/00 MAT 6.580 -4,000,000.00 -4,000,000.00 
09/26/00 6.580 
09/26/00 MAT 6.580 -5,000,000.00 -5,000,000.00 
09/26/00 6.580 
09/26/00 MAT 6.580 -6,000,000.00 -6,000,000.00 
09/26/00 6.580 
09/26/00 MAT 6.580 -4,000,000.00 -4,000,000.00 
09/26/00 6.580 
09/26/00 MAT 6.580 -6,000,000.00 -6,000,000.00 
09/26/00 6.580 
09/26/00 MAT 6.580 -2,000,000.00 ~-2,000,000.00 
09/26/00 6.580 
09/26/00 MAT 6.580 -3,000,000.00 -3,000,000.00 
09/26/00 6.580 
09/26/00 MAT 6.580 -4,000,000.00 -4,000,000.00 
09/26/00 6.580 
09/26/00 MAT 6.580 -6,000,000.00 -6,000,000.00 
09/26/00 6.580 
09/26/00 MAT 6.580 -10,000,000.00 -10,000,000.00 
09/26/00 6.580 
09/13/00 MAT 6.530 =25,'000,'000..00 =24,'687, 104.27 
09/13/00 6.613 
09/01/00 MAT 6.560 -2,000,000.00 -2,000,000.00 
09/01/00 6.560 j 
09/01/00 MAT 6.560 -14,000,000.00 -14,000,000.00 
09/01/00 6.560 
09/01/00 MAT 6.560 -9,000,000.00 -9,000,000.00 
09/01/00 6.560 
09/05/00 MAT 6.560 -20,000,000.00 -20,000,000.00 
09/05/00 6.560 
09/05/00 MAT 6.560 -18,000,000.00 -18,000,000.00 
09/05/00 6.560 j 


10/02/00 


PAGE: 2 

RUN: 10/03/00 00:02:37 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


=4 37,012.50 
=48'6;, 328.33 
=351,, 8916.44 
-275, 400s. 00 
= 2/43, 0.010: 010 
179562389 

=99;, 904 ali 

=f: 4), 93.8:589 

=8'9;, 9216:. (67 

=99), 952. a 

=89;, 9:26... 67 

=2'9;, 9715. 56 

=44,,/963..33 

= 59), 95a eda 

='3'9), 92.6. 617 
149) B18 
=81 2, 895283 

=1'9, 315.56 
=135, 208=.39 

=8'6, 9202.00 
=207, 13333 


-186, 960.00 


3,000,000.00 
=I 281534 
32,988, 266:.167 
22,000,000.00 
17,000,000.00 
15,000,000.00 
13,000,000.00 
4059), 9 51 aed: 
5,074, 938.89 
6,089, 926.67 
AV O59, 95ieda: 
6,089, 926.67 
25029), 975.516 
3,044, 963.33 
AGO D9, Oona: 
6,089, 926.67 
10, 149) C79 278 
25,000,000.00 
2, O'S, SiS. DO 
14, 135, 208.89 
9,086, 920.00 
20, 201,733 35 


18,186, 960.00 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


DESCRIPTION/POOL# 


MEMO 


MERRILL LYNCH C/P 


BK AMER C.D. 


UNIV OF CALIF C/P 


NEW YORK TIMES CP 


* 


CLOROX CP 

BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
SALOMON SB C/P 
SALOMON S/B C/P 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 


G 
MR 


BANK 
CASH 


19 


de) 


19 


iS 


1G 


19 


19 


19 


1:9 


19 


19 


19 


19 


19 


19 


19 


19 


19 


19 


1S) 


i) 


ILS) 


1S 


BROK 
DATE 


45 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


89 


89 


40 


40 


40 


Nea 1G OnU 


DANIEL 


Ne TY 
DA 


O F 


LY 


SAN 


4 1 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


09/11/00 
10/02/00 
09/05/00 
10/02/00 
09/05/00 
10/02/00 
09/07/00 
110:/02700 
09/18/00 
10/02/00 
09/26/00 
10/02/00 
09/26/00 
10/02/00 
09/12/00 
10/02/00 
09/12/00 
~10/02/00 
09/12/00 
10/02/00 
09/12/00 
10/02/00 
09/08/00 
10/02/00 
09/08/00 
10/02/00 
09/18/00 
10/02/00 
09/18/00 
10/02/00 
09/18/00 
10/02/00 
09/18/00 
10/02/00 
09/01/00 
10/02/00 
09/26/00 
10/02/00 
10/10/00 
09/05/00 
10/10/00 
09/05/00 
10/10/00 
09/05/00 


09/01/00 TO 
SETTLEMENT DATE BASIS 


TRADE/ 
SETTLE 


09/11/00 
09/11/00 
09/05/00 
09/05/00 
09/05/00 
09/05/00 
09/07/00 
09/07/00 
09/18/00 
09/18/00 
09/26/00 
09/26/00 
09/26/00 
09/26/00 
09/12/00 
09/12/00 
09/12/00 
09/12/00 
09/12/00 
09/12/00 
09/12/00 
09/12/00 
09/08/00 
09/08/00 
09/08/00 
09/08/00 
09/18/00 
09/18/00 
09/18/00 
09/18/00 
09/18/00 
09/18/00 
09/18/00 
09/18/00 
09/01/00 
09/01/00 
09/26/00 
09/26/00 
09/05/00 
09/05/00 
09/05/00 
09/05/00 
09/05/00 
09/05/00 


31 FUNDS 
TXN COUPON 
IME: YEE LD 
MAT 6.500 
6.570 
MAT 6.550 
6.550 
MAT 6.480 
6.527 
MAT 6.500 
6.548 
MAT 6.480 
6.541 
MAT 6.520 
6.020 
MAT 6.520 
6.520 
MAT 6.520 
6.520 
MAT 6.520 
6.520 
MAT 6.520 
6.520 
MAT 6.520 
6.520 
MAT 6.500 
6.500 
MAT 6.500 
6.500 
MAT 6.500 
6.500 
MAT 6.500 
6.500 
MAT 6.500 
6.500 
MAT 6.500 
6.500 
MAT 6.490 
6.5157 
MAT 6.500 
6.533 
PURC 6.480 
6.480 
PURC 6.480 
6.480 
PURC 6.480 
6.480 


FRANCIS 


Se aaron ae 


FIXED INCOME 
09/30/00 


PAR VALUE 


ORIGINAL FACE 


-25,000,000.00 
-50,000,000.00 
=3;, 900, 000.00 
-1,000,000.00 
-1,000,000.00 
-2,000,000.00 
-10,000,000.00 
-5,000,000.00 
-20,000,000.00 
-20,000,000.00 
-5,000,000.00 
-10,000,000.00 
-35,000,000.00 
-4,000,000.00 
-3,000,000.00 
-3,000,000.00 
-15,000,000.00 
-36,000,000.00 


-38,000,000.00 


6,000,000.00 


17,000,000.00 


2,000,000.00 


BOOK VALUE 
PREM / 


(DISC) 


=24,, 1337, 080% 56 
-50,000,000.00 


-3,474,800.00 


=9925,5917...22 


-990, 640.00 


=2;, 0:00, 00:0'..00 
-T0,000,000.00 
-5,000,000.00 
-20,000,000.00 
-20,000,000.00 
=5/,,00.0,,,000-:00 
-10,000,000.00 
-35,000,000.00 
-4,000,000.00 
-3,000,000.00 
-3,000,000.00 
-15,000,000.00 
=3'5,, 890),/3.0...00 


=37, 807, S88)..89 


6,000,000.00 


17,000,000.00 


2,000,000.00 


PAGE: 3 

RUN: 10/03/00 00:02:37 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


=266, 319.44 
44:5), 163...89 
=29), 200.2010 
-7,402. 78 
=9;, 3:60:00 
= 97, 922 222 
=9 9); lesa 
=3 77,127. 7:8 
AS cones dealt 
= aS odd 1 
ON br glteAt he JAS) 
SOM 
S20 27 222 e 
=310), 383'.33 
=22, 750..'00 
= 227 hOOR00 
=113),, 750.010 
—1'4,9), 20100 


= 192) la lal 


25,000,000.00 
50), 44'5,.7:63:..89 
3,500,000.00 
1,000,000.00 
1,000,000.00 
2, 029,922 122 
1:0;,:0:9'9;, Gaba se 
5, OSH ZT G8 
20, 2:48;,od de Lat 
20;, 148), 0180 at 
5037 U2 AS 
105057, 22.78 
35, 202,222.22 
4,030,333 .33 
37,022, 750100 
3,022, 750/300 
15, 403, 750.00 
36,000,000.00 
38,000,000.00 
-6,000,000.00 
-17,000, 000.00 


-2,000,000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT DESCRIPTION/POOL# 


NO. 


MEMO 

BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
SALOMON 
SALOMON 
SALOMON 
MERRILL 
BNY INT 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 


S/B CP 
S/B CP 
S/B “CP 


LYNCH CP 


(64558.21) 


CD 


CD 


CD 


Cola Yes/GOnUsN hwy 


MR 


BANK 
CASH 


19 


Lo 


LS 


19 


19 


19 


19 


qi) 


1B 


19 


19 


19 


19 


rg 


as) 


19 


59 


19 


19 


19 


19 


BROK 
DATE 


40 


40 


40 


40 


40 


40 


89 


89 


89 


45 


40 


99 


40 


40 


40 


40 


40 


40 


40 


40 


40 


40 


DAN. DE. 


MATURITY 
/ENTRY 


10/24/00 
09/05/00 
10/24/00 
09/05/00 
10/24/00 
09/05/00 
10/24/00 
09/05/00 
03/06/01 
09/05/00 
03/20/01 
09/05/00 
10/16/00 
09/07/00 
10/13/00 
09/12/00 
10/16/00 
09/12/00 
01/09/01 
09/18/00 
11/30/00 
09/18/00 


09/18/00 
10/10/00 
09/19/00 
10/10/00 
09/19/00 
10/10/00 
09/19/00 
11/27/00 
09/25/00 
11/27/00 
09/25/00 
11/27/00 
09/25/00 
11/27/00 
09/25/00 
11/27/00 
09/25/00 
11/27/00 
09/26/00 
11/27/00 


F SAN FRANCIS 
Dye Day 415-554 - 
DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/00 TO 09/30/00 
SETTLEMENT DATE BASIS 
31 FUNDS : 

TRADE/ TXN COUPON PAR VALUE 
SETTLE TYP YIELD ORIGINAL FACE 
09/05/00 PURC 6.480 2,000,000.00 
09/05/00 6.480 
09/05/00 PURC 6.480 8,000,000.00 
09/05/00 6.480 
09/05/00 PURC 6.480 13,000,000.00 
09/05/00 6.480 
09/05/00 PURC 6.480 7,000,000.00 
09/05/00 6.480 
09/06/00 PURC 6.670 25,000,000.00 
09/06/00 6.670 
09/06/00 PURC 6.670 25,000,000.00 
09/06/00 6.670 
09/07/00 PURC 6.490 20,000,000.00 
09/07/00 6.536 
09/12/00 PURC 6.500 35,000,000.00 
09/12/00 6.537 
09/12/00 PURC 6.500 25,000,000.00 
09/12/00 6.540 
09/18/00 PURC 6.510 20,000,000.00 
09/18/00 6.646 
09/05/00 PURC 5.550 25,000,000.00 
09/05/00 5.550 
09/05/00 SALE 5.550 -25,000,000.00 
09/05/00 5.550 
09/19/00 PURC 6.480 10,000,000.00 
09/19/00 6.480 
09/19/00 PURC 6.480 10,000,000.00 
09/19/00 6.480 
09/19/00 PURC 6.480 5,000,000.00 
09/19/00 6.480 
09/25/00 PURC 6.520 9,000,000.00 
09/25/00 6.520 
09/25/00 PURC 6.520 4,000,000.00 
09/25/00 6.520 
09/25/00 PURC 6.520 1,000,000.00 
09/25/00 6.520 
09/25/00 PURC 6.520 2,000,000.00 
09/25/00 6.520 
09/25/00 PURC 6.520 16,000,000.00 
09/25/00 6.520 
09/25/00 PURC 6.520 10,000,000.00 
09/25/00 6.520 
09/25/00 PURC 6.520 8,000,000.00 
09/25/00 6.520 


09/26/00 


€ Oo 
4 8 7 


BOOK VALUE 
PREM / (DISC) 


2,000,000.00 
8,000,000.00 
13,, 010:0),,00.0'.. 0.0 
7,000,000.00 
25,000,000.00 
25,000,000.00 
1°97 78'59',383'.33 
= LAO), 66 2'6:7 
3.4, 8:045,097, 22 
= 957,902.78 
24 ,846)77527.<78 
SOS Ae wee 
1:9), ile. S156 265) 
-408, 683'..33 
25,000,000.00 
-25,000,000.00 
10,000,000.00 
10,000,000.00 
5,000,000.00 
9,000,000.00 
4,000,000.00 
1,000,000.00 
2,000,000.00 
16,000, 000.00 
10,000, 000.00 


8,000,000.00 


PAGE: 4 
RUN: 10/03/00 00:02:37 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) SETTLEMENT 


-2,000,000.00 
-8,000,000.00 
-13,000,000.00 
-7,000,000.00 
-25,000,000.00 
-25,000,000.00 
=19);899%, 3831.33 
-3)4),8:04),09775.:22 
-24,846,527.78 
= 19), DON pS ANGra1G7, 
-25,000,000.00 
=64), 958 21 
25,064; 5985.21 
-10,000,000.00 
-10,000,000.00 
-5,000,000.00 
-9,000,000.00 
-4,000,000.00 
-1,000,000.00 
-2,000,000.00 
-16,000,000.00 
-10,000, 000.00 


-8,000, 000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


38534 


38535 


38536 


38537 


38538 


38539 


38540 


38541 


38542 


38543 


DESCRIPTION/ POOL# 
MEMO 

BK AMER C.D. 
SALOMON SB CP 
SALOMON SB CP 
SALOMON SB CP 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 


Cola Waa e-OUANE hs OFE SAN FRANCIS 

MUR: DANIEL DALY Ae Seo nae 

DETAIL TRANSACTION REPORT - FIXED INCOME 

09/01/00 TO 09/30/00 
SETTLEMENT DATE BASIS 
31 FUNDS : 

BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 

CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 

19 40 01/16/01 09/26/00 PURC 6.640 25,000,000.00 
09/26/00 09/26/00 6.640 

19 89 10/11/00 09/26/00 PURC 6.520 7,000,000.00 
09/26/00 09/26/00 6.538 

189 89 10/11/00 09/26/00 PURC 6.520 5,000,000.00 
09/26/00 09/26/00 6938 

19 89 10/11/00 09/26/00 PURC 6.520 38,000,000.00 
09/26/00 09/26/00 6.538 

19 40° 11/13/00 09/27/00 PURC 6.520 5,000,000.00 
03/27/00 09/27/00 6.520 

19 40 11/13/00 09/27/00 PURC 6.520 9,000,000.00 
09/27/00 09/27/00 6.520 

ig 40 11/13/00 09/27/00 PURC 6.520 2,000,000.00 
09/27/00 09/27/00 6.520 

1g 40 11/13/00 09/27/00 PURC 6.520 4,000,000.00 
09/27/00 09/27/00 6.520 

19 40) 11/13/00. 09/27/00 PURG 6.520 6,000,000.00 
09/27/00 09/27/00 6.520 

19 AQ. 14/13/00209/27/00: PURC- :6..520 6,000,000.00 
09/27/00 09/27/00 6.520 


BOOK VALUE 
PREM / (DISC) 


PAGE: 5 
RUN: 10/03/00 00:02:37 
(INTEREST) (GAIN) /LOSS 


AMORT/ (ACCRET) SETTLEMENT 





25,000,000.00 


6, 980, 983.30 
LO ORG 10 
4,986,416.00 
=1'3;, 58'4:..0:0 


377,896, VOl..30 


=103,.232.63 
5,000,000.00 


9,000,000.00 
'2,000,000.00 
4,000,000.00 
6,000,000.00 


6,000,000.00 


-25,000,000.00 
=6,-980,,983'..30 
-4,986,416.00 

=3 7778.90, 46 @3e 
-5,000,000.00 
-9,000,000.00 
-2,000,000.00 
-4,000,000.00 
-6,000,000.00 


-6,000,000.00 
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Ceilet Ty. 4/) CyiOlURNtT x: Ore SAN FRANCISCO 


MR& DANTE Ls DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
09/01/00 TO 09/30/00 
REPORT GRAND TOTALS 
ASSETS , 
PAR 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
PURC 6.491 412,000,000.00 410, 965,491.67 -1,034,508.33 
( 34) 
SALE 6.130 -58,000,000.00 +57, 5015810500 498,190.00 -486, 328. 33 
( Zi) 
INTR 5.649 -~3,520,000.00 
( 17) 
MAT 6.555 -531000000.00 -528398130.98 -5,373,554.03 


( 45) 


PAGE: 6 


RUN: 10/03/00 00:02:37 


—4:10;,,9657°491 267, 


-64,686.55 58,052,824.88 


5347, 69 781 oe99 





Lio 
% 
< 
‘ 
4 
° 
‘ ’ 
iT 
a> 
i 
i! 
: 9 
’ 
. 
i \ 
; 
I , 
‘“ e 
i} 
‘, i 
me ‘ 
Ty wr 





ee 
4 | 
it) 
, wa 
in 

b, t 


—— 


a 





CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 





SUSAN LEAL 
fee TREASURER 
CUR AENTS Der. 
DOCUMEN!~ DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 
Nov -7 2009 


November 6, 2000 





The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 


Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show theinvestment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past four months, the results 


reflect earnings of pooled and the total funds, some of which have been severely restricted by arbitrage 


regulations. 
Interest Received $ 53,660,460 Earned Interest Yield 
Total Net Earnings $ 55,082,836 Pooled Funds 6.233% 
Average Age of Portfolio 320 Days All Funds 6.345% 


Total cost of the securities on hand on October 31, 2000 was $2,511,994,276 with a market value of 
$2,514,667,230 plus fixed assets accrued earnings of $15,513,480. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
October 31, 2000. These investments are in compliance with California Code and our statement of 
investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of October 2000, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on October 31, 2000. 

4. General journal detailing purchases, sales, and interest activities during the month of 
Dctober 2000. 


Very-truly yours, 
ay 


if Susan Leal 
Treasurer 






Enc. 
cc: Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., E. Navas 
Transportation Authority — C. Clark 
San Francisco Public Library — 2 copies 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 


as 
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(FS/ERNFS) 
City /eOUN TY Of SAN <P RANG Tsicio 
MR DAN TE “DAT Y 415-554-4487 
PORTE Gb iO “ST AT 1 St 1 cs PAGE: 1 
10/01/00 THROUGH 10/31/00 RUN: 10/31/00 15:22:12 
ALL FUNDS , ; 
-------- GOV'T SECURITIES -------- ---------- TIME DEPOSITS --------- 
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL 

TOTAL INCOME RECEIVED IN THIS PERIOD: 11,718, 602.07 09 ea ees = N/A 41,718, 602.07 
TOTAL NET EARNINGS THIS PERIOD: 12,853, 858.91 00 00 N/A 12,853,858.91 
AVERAGE DAILY PORTFOLIO BALANCE: 2,451,944,978.03 00 00 N/A 2,451,944,978.03 
EARNED INCOME YIELD THIS PERIOD: Get 72 .000 000 N/A Gn tiZ 
END OF PERIOD PORTFOLIO BALANCE: 2,511, 994,275.69 > 00 00 N/A 2,511,994,275.69 
CURRENT AMORTIZED BOOK VALUE: 2,515, 6137042542 00 00 N/A. 2,515,613; 04242 
WEIGHTED AVERAGE YIELD AT END OF PERIOD: 6.353 .000 .000 N/A 6.353 
WEIGHTED AVERAGE DAYS TO MATURITY: 320 0 0 N/A N/A 
WEIGHTED AVERAGE DAYS TO CALL: 320 0 0 N/A N/A 


NET PORTFOLIO YIELD, 365-DAY BASIS: 6.172 





f 
a © 
« 
& 
4, 
wn 
Ay 
“i i 
as 
ny 
i 
4 al 


{re t 
o 
re ( 
< « 
e 
* 
“ ie 
: 
_e 
; 
* 
My 
ita 
i 
al 
} i 
7 
ae 7 
PD 
4. 9 
i. ' 
ow P 
+ ; ; 
. at 
! ’ 
: + 
- 
be 
*“ 
$ 
| 
ae 
weit 
; 
\ wu 
i 
i 
i 
i 
‘ 
\ 
id 
i 
4 
‘ v 
i 
i nt 
: 
1 
i 
n ’ 
wie BM 
” 
ps ja 
| 
4 


P| 











SUA aeTvoTae 
4 


aise 





" <o 
Z 
a | 
° 
z 


7 
SIFTER 


= FA, 


os 
. 
i 
; 


+. Cm! 
, Bd 8 BS foe 2 
i ri e 1 
a” j be 


SIY Andras G 


Li 
2a 
= ran 
tase’ 











' ic 
a 2a Oe Garin te 
Sy Be) ee Sea ae 
va w A, - hw e a. ‘ f 
ae Be te Yh es 
wy . ‘ i ae te mn 
: e Sm > ih I 
{ © ‘ee ~ my }” Se . an) a 
a x a ; ss a, *, 3 | 
rd = 4 & of ry mt ; | 
t ~ Cals ~ : . 
ar re i. ts S. Ma he. 
s ? M' i oe _ sae 
* é if r bye : a 
mr ‘ee oe | 
%y at é* A . 
, bs ’ tp Vee ed ; 
aS ae vin 
: S| aa RON. ; 
ws ie ‘ 4 | 
jh fi y a : rani , 
‘ TPT * 
4 ite 0 | 
iM al a of | ; | 
‘ Vi y 
9 ; } Be 
| as ul i ‘ 
Ae t ; 
bs ty ; : 
; ‘ va i f f 
br * Rh nN ‘ | 
- >| wee 1 : a is 
=: % 1 ye 1 
= ? r 4 a 
: ie, i 44 iy ne 
¥ c ~~ | We i L OPA a 
5 i 1 wey . ; . j wi | 
fh . a tt Ah as ake 
W t \ Z Lita sg , dinilty Aiaees a“ 
; "Wy | 
Aas AT, 
; . es oe 
q iL 
6 Z rays) ai rs ‘i 
Y Ml i 5 
ae: 
4 n ; 
2 oe 
\ 
jj 1 
fh ! 
| x 
i 
7 1 
re «li 
’ - & 
a 
’ 4 Mi 
) a 
a i 


: i Po Nconihe ae a iF 
a , rh 


Cr LX (CLO UNE Dey OF SAN FRANCISCO 
MR. DANIEL DAL Y Ae Oe ao aa 4 aoe i, PAGE: 1 
(SITRPT) TgN Vee sf Mes N INVENTORY RUN: 11/02/00) 212537239 
INVESTMENTS OUTSTANDING AS OF 10/31/00 
MAJOR SORT KEY IS ICC# 


CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 1743 (C) 6.022 6.193 97.241 45, 000,000.00 43, 198,497.23 
(Investment Type) 12 TREASURY NOTES 40.65%(C) H.043, S849 ~ 98949" 11,032,005, 000700" 17.021, 1577 62277 
(Investment Type) 41 FNMA DISCOUNT NOTES 8.42% (C) 6.368 6.566 96,966 218, 000,000.00 211, 386, 733306 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 2:2 93:3:('€) 6.334. 6.949 96.726 76,000,000.00 73,911 ;427.78 
(Investment Type) 81 COMMERCIAL PAPER DISC Gr 2 eC) 6.478 62559" 98.773 412,238,000.00 407,179,994.85 


(Investment Type) 91 NEGOTIABLE C.D.'S 30.06% (C) 6.666 6.666 100.000 155; 000,000.00 755,000,000.00 
REPORT TOTALS Sess= SS555= Sa5555= ==5=55555555555== S252 een =~ 
ASSETS FIXED 6.133. 6.296 98,966 =27/538 243,000.00" 927511994 37/52169 
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(RPTMKT ) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


38570 UNITED STATES TREAS BILLS 


10/17/00 03/22/01 


38558 T BILL 


SUBTOTAL 


34805 T 


SABO7 


34810 T 


34828 T 


34829 T 


34830 T 


35706 T 


35707 E 


35708 T 


I 7095 F 


36757 <f 


36761 of 


37:60. 0l Tt 


3 7601- 'T 


3 1602: TT. 


351892" AP 


35213) 2, 


3 S214 


Ae soZior 2 


10/11/00 04/05/01 


(Investment Type) 


NOTE (99.25) 
02/29/96 02/28/01 
NOTE (99.25) 
02/29/96 02/28/01 
NOTE (99.16) 
02/29/96 02/28/01 
NOTE (98.5) 
03/11/96 02/28/01 
NOTE (98.5) 
03/11/96 02/28/01 
NOTE (98.19) 
03/11/96 02/28/01 
NOTE 
04/24/97 
NOTE 
04/24/97 
NOTE 
04/24/97 
NOTE 
04/24/97 04/30/01 
NOTE (100.2) 
05/15/98 05/15/01 
NOTE (100.2) 
05/15/98 05/15/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (97.8) 
08/15/96 08/15/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 


04/30/01 
04/30/01 


04/30/01 


M 


c 


R 


Teo /6 2010 pNP y O 
DALY 


DANIEL 
INVESTMENT 


EF SA 


AS 
INVENTORY WITH MARKET VALUE 


FRAN CI 
So. 4 


INVESTMENTS OUTSTANDING AS OF 10/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


SI 2ZTISEY2Z 


912795GA3 


11 TREASURY BILLS 


912827X23 


GU2Z827%23 


QT 28 27X23 


912827X23 


9I28 27X23 


91IZ827X23 


912827X64 


912827X64 


912827xX64 


912827X64 


9128274E9 


9128274E9 


91282751 


9128275H1 


9128275H1 


GIQS27 B92 


912827239 


912827239 


912827239 


BANK FUND 

BROK SAFE 
19 100 
40 000 
199530 
40 000 

1.74% (M) 
19: 100 
99 000 
LOL 9530 
40 000 
19 100 
99 000 
19 «100 
71 000 
19 100 
89 000 
Oe “LOO 
71 OOO. 
WO -31:0:0 
40 000 
19 100 
87 000 
19) - 40:0 
74 000 
OY AkOO 
89 000 
19 200 
40 000 
19 100 
87 000 
19 100 
74 000 
19 100 
87 000 
IS 9530 
40 000 
19s 10.0 
40 000 
9 akOO 
89 000 
19 LOO 
74 000 
19) AkO'O 
40 000 


CPN RATE 


YTM TR 


6.1549 


@2.2397 


Di.6250 
5.6800 
5.6250 
5.7400 
5: 6290 
6.0600 
5.6250 
6.0600 
516250 
5.9600 
6.2500 
6.6928 
6.2500 
6.6974 
6.2500 
6.6928 
6.2500 
6.7019 
5.6250 
5,,/6135 
». 6250 
5.6135 
5%. 2500 
5.4338 
5.2500 
5.4338 
D200 
54338 
728750 
8.5648 
6.5000 
6.7804 
6.5000 
6.7804 
6.5000 
6.7804 


PAR/ SHARES 
BOOK 


25,000,000.00 
247, 350) ,544 2.67 
20,000,000.00 
19,407; 955.56 


45,000,000.00 
437, 1584497323 


20,000,000.00 
19, 992;,/624 «60 
5,000,000.00 
4,988,150.00 
25,000, 000.00 
24,875,592 U5 
5,000,000.00 
4,907, 031.25 
5,000,000.00 
479074 0380225 
5,000,000.00 
47.9297 687 550 
7,000,000.00 
6, 89272601563 
7,000,000.00 
6789R, L7Ms.3:8 
7,000,000.00 
6,892; 265: 59 
7,000,000.00 
68907078 =< 13 
30,000,000.00 
3:0;,00:9;,375...00 
30,000,000.00 
3:0, 009,375.00 
8,000,000.00 
7,972,500.00 
8,000,000.00 
dy GAZ) 5002.00 
8,000,000.00 
7,972; 500 200 
7,000,000.00 
6, 806, 890. 63 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 
5,000,000.00 
4,941,406.25 


CO 
4487 


MARKET VALUE 
MARKET PRICE 


24, 398,437.50 
97.59375000000 
OF 475, 000% 00 
97.37500000000 


43,873,437 <0 
97.49652800000 


19,950,000.00 
99.75000000000 
4,987,500.00 
99.75000000000 
24, 937,500.00 
99.75000000000 
4,987,500.00 
99.75000000000 
4,987,500.00 
99.75000000000 
4,987,500.00 
99.75000000000 
6, 997,812.50 
99.96875000000 
6, 997,812.50 
99.96875000000 
6,997,812.50 
99.96875000000 
6,997,812.50 
99.96875000000 
29,878,125.00 
99.59375000000 
29,878,125.00 
99.59375000000 
7,945,000.00 
99. 31250000000 
7,945,000.00 
99. 31250000000 
7,945,000.00 
99. 31250000000 
7,083,125.00 
101.1875000000 
5,004, 687.50 
100.0937500000 
5,004,687.50 
100.0937500000 
5,004, 687.50 
100.0937500000 


RUN: 


11/02/00 


PAGE: 1 
22 37354 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


62,447.92 
SUNGARD 
710, G412.67 
SUNGARD 


192767956 
SUNGARD 
48, 169.89 
SUNGARD 
240,849.45 
SUNGARD 
48,169.89 
SUNGARD 
48,169.89 
SUNGARD 
48,169.89 
SUNGARD 
12 O.B%S6 
SUNGARD 
17/208 2516 
SUNGARD 

1; 208-56 
SUNGARD 
1,208.56 
SUNGARD 
VIF SSI 68 
SUNGARD 
7797-5 518s63 
SUNGARD 

DTA ey sah Zales Sill 
SUNGARD 
176,723 3a 
SUNGARD 
NBIC el he elle Sul 
SUNGARD 
11678403 
SUNGARD 

DD POeZ=e98 


SUNGARD .- 


557 662.98 
SUNGARD 
557 062.918 
SUNGARD 


UNREALIZED LOSS 


= 4992.09 


=3,597+23 


.00 


-2, 624.60 


-650.00 
61,987.85 


80,468.75 
80,468.75 
577812550 
105,546.87 
106, 640.62 
105;94 6-91 


NOT; 134n.30 


=i, 250 200 
=131,-250 300 
=2%, 500500 
=2 7-900 300 


=27, 500.00 
26; 234.537) 


63,281 25 
63), 28.25 


63), 28i225 
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INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


35528 


38096 


fl 


ak 


NOTE (97.11) 
09/03/96 08/31/01 
NOTE (99.26) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.235) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.23) 
11/30/99 11/30/01 
NOTE (99.23) 
11/30/99 11/30/01 
NOTE 
12/31/96 12/31/01 
NOTE (98.2) 
01/31/97 01/31/02 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) 
01/31/97 01/31/02 
NOTE (99.11) 
01/31/97 01/31/02 
NOTE (99.25) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE(99.16)  * 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 


CAlst Ww =f 16 -©.10 


MR. 


N T 


DANIEL 
INVESTMENT INVENTORY WITH MARKET 


Y O 


Be SA 


DALY 


N E 


RAN CL 
95° 4 
VALUE 


tN Lest ye 


INVESTMENTS OUTSTANDING AS OF 10/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


912827239 


912827 5P3 


912827 5P3 


9128275P3 


S128275P3 


912827523 


9128275P3 


9128275P3 


GL28275P3 


9128275P3 


912827 5P3 


9I2ZB27I2C5 


SV28272C9 


9128272E1 


912827266 


9128272G6 


912827266 


9128272G6 


912827266 


912827266 


912827266 


912827266 


912827266 


9128275XxX6 


BANK 
BROK 


FUND 
SAFE 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
1 
000 
100 
000 
al 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
if 
000 


CPN RATE 
YTM TR 
6.5000 
7. 1.54.6 


#5 9000 


5. 61310 
55000 
5.5498 
5.5000 
5.6465 
529000 
5.6885 
5.5000 
5.5450 
5.5000 
5, 6885 
5.5000 
5.5450 
5.5000 
5.6885 
5.5000 
5.6885 
5.5000 
5.5450 
5; 8750 
6.0306 
5.87 50 
6.0306 
6.1250 
6.1864 
6.2500 
6:7 LOL 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6.4092 
6.2500 
6.3051 
6.2500 
6.3702 
6.2500 
6.3720 
6.2500 
6.3609 
6.2500 
6.3702 
6.3750 
6.6164 


PAR/ SHARES 
BOOK 
5,000,000.00 
4,865,176.64 
5,000, 000.00 
A998:9, 45S 
10,000,000.00 
9:,,9907,.700:. 00 
10,000,000.00 
9, 972 7.656 29 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9,991, 600.00 
5,000,000.00 
4,982,421.88 
10,000,000.00 
999.1, 600,00 
5,000,000.00 
4,982,421.88 
5,000,000.00 
4,982,421.88 
10,000,000.00 
9, 291 7600.00 
25,000,000.00 
24, 929 134.38 
25,000,000.00 
24, 924. a1 SAG. 38 
10,000,000.00 
97 1.67162... 00 
10,000,000.00 
9, 807,262.50 
20,000, 000.00 
19), 661,368.75 
4,000,000.00 
37 93725. 00 
6,000,000.00 
Si-O OB. OU 
5,000,000.00 
4, 988,350.00 
10,000,000.00 
97/9495 2i8 10 
10,000,000.00 
9 4 8 Asa 0 
10,000,000.00 
OF Oo syalZ5 300 
10,000,000.00 
9949) 28 1/5 
8,000,000.00 
di, Voda, Sia). 00 


SCO 
= 4 4480 7} 


MARKET VALUE 
MARKET PRICE 
5,004,687.50 
100.0937500000 
4,965, 625).:00 
99.31250000000 
D7 9388 250}. 00. 
99.31250000000 
97,934,290 00 
99.31250000000 
4,965,625.00 
99.31250000000 
OF 93h 2010 010 
99.31250000000 
4,969, 625..(010 
99.31250000000 
9), 931, 2510).010 
99.31250000000 
47,9169), 625,..00 
99.31250000000 
4, 9165; 625.010 
99. 31250000000 
9, 931,250.00 
99.31250000000 
24,890, 625.00 
99.56250000000 
24,890,625.00 
99.56250000000 
O77 9847.31 9'.10.0 
99.84375000000 
10), 003), 125010 
100.0312500000 
20,0016, 250'.'010 
100.0312500000 
4,001,250.00 
100.0312500000 
6, 001, 875:..00 
100.0312500000 
5, 001, 562;50 
100.0312500000 
LOO 37, 172512100 
100.0312500000 
10,003; 125.00 
100.0312500000 
10, 003; 125-00 
100.0312500000 
10,003,125.00 
100.0312500000 
8,015,000.00 
100.1875000000 


RUN: 


11/02/00 


PAGE: 2. 
2:3 37 954 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


95, 662.98 
SUNGARD 
47,0:99 45 
SUNGARD 
94,198.90 
SUNGARD 
94,198.90 
SUNGARD 
47,099.45 
SUNGARD 
94,198.90 
SUNGARD 
Ai, O99'.45 
SUNGARD 
94,198.90 
SUNGARD 
47,099.45 
SUNGARD 
47,099.45 
SUNGARD 
9:4, 198.910 
SUNGARD 
617, 998:..63 
SUNGARD 
617,998.63 
SUNGARD 
206,385:. 877 
SUNGARD 
157, 948..37 
SUNGARD 
315 ,,:8 SiGe 4 
SUNGARD 
63), 17/9). 85 
SUNGARD 
94, 69}. 02 
SUNGARD 
18, Sas As 
SUNGARD 
Lod, 948.37 
SUNGARD 
1S7, 948.37 
SUNGARD 
157,948). 37 
SUNGARD 
157, 948 . 37 
SUNGARD 
128,885.87 
SUNGARD 


13:9\,510.. 86 


=23;, 823.013 
-59), 450 ..0.0 
=A, 406.725 
=16,,/96..88 
=60;3590:..00 
=167-7'9 161.0318 
-60, 350.00 
=16,,796.. 88 
=16, 796.188 
-60, 350.00 
= Si/,Au09'.38 


= 37/7 L09)-3'8 
17, O20. 


195,862.50 
344,881.25 
28), 42500 
427 ABA x0 
13,7 -2i2 500 
53, 90'6.30 
54,687.50 
50,000.00 
33, 20Ge25 


310), 6200) 











= “age ase 53 — 
a ype} gage 0. 
“Fg ter 08 42° BS 
32 per geal eo” 

S63" 30h 2S: 
= tC es 1a ge" OG. 
= 18) eS == 
20. ety” 
sag $37 3347 ee 











Ss BSEt\ ae as ara 
ae eae $028 aiever 
















r Mr iets 52 B00" ae 2 

SIRF 2S. $2360 . 
ease ea bg gal ser ne 

SOT mL OShrrVRE eee =: Lng <3 -— e SESEDEONE * - 





(EE Se OG 
aS Beet oa 0 





t3as0e & Wore tae 33 = 
: aaa rise. a S. 


a ies 


toe Oo) ene US 





pth m 
af ar ' 
” 
%G 
, 













é a are ta = sie 2 
4 = alee ae +. = 7 
ont at WT = 200 sf) OSae : 
ys VE “ F £932 5 5-753 p> Ve 2 
=. - c - z & ’ ; 
it “ sien 34 - : Sep 28 vet ; = ic i 
oe , ¥ és) ia 25 er is 
a eA <> =~ => ce Soe * 
arse 7 wo = . : a> > & > “ts a : 2 
as * ie 4££5"-@ > 
#3 + €3 a ; r. : FL > ar’ ie"-25 
e/a = ? ere 424° Ss =i +t . 
c : & = 
+ 4 i, 2 e~ pak ¥ PESEtES ‘ eae 23 > 
#55525 a 247 ‘ 
as roi 45 > +¢ ’ " : iF a 7 . 
; ; = r; es . . - e =a 
. - = 
| « "] ~ 
o “% A oe E 
‘oi mF 
~ —_ _ c ~ “ 7 
42. We vw * =) 
i ¥ bates 4 T 
ed SL. SF 
a 2, eee ¥ 
SAR RF we = a 
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Gury TY 4 CVO UNL ¥ 
DANTIEL 


MR. 


O 


5 SA 


DALY 
INVESTMENT INVENTORY WITH MARKET VALUE 


N FRANCI 


Aig Oe 4 


INVESTMENTS OUTSTANDING AS OF 10/31/00 
MAJOR SORT KEY IS ICC# 


INVEST DESCRIPTION CGUSEP 
NUMBER PURCHASE MATURITY DATE 

A 38097 T NOTE (99.25) 9128275xX6 
01/31/00 01/31/02 

A 38098 T NOTE (99.25) 9128275xX6 
01/31/00 01/31/02 

A 38099 T NOTE (99.18) 9128275X6 
01/31/00) 0L/317.02 

A: 38100 T NOTE (99.25) 9128275xX6 
01/31/00 01/31/02 

A 38101 T NOTE (99.18) 9128275X6 
OL /3817/00' O17 317102 

A 35724 T NOTE (99.16) 912827280 
04/30/97 04/30/02 

A 38374 T NOTE (99.16) 9128272Y7 
06/30/00 06/30/02 

A. 38375 T NOTE. (99.16) OU 2B 27254 
06/30/00 06/30/02 

A 38376 T NOTE (99.16) 9128272Y7 
06/30/00 06/30/02 

A 36196 T NOTE (100.60) 9128273L4 
10/31/97 10/31/02 

A 36197 T NOTE(100.60) 9128273L4 
10732797 10/31702 

A 36198 T NOTE (100.60) 9128273L4 
10731797 10731702 

A 36594 T NOTE '( 99. 1'6) 9128274B5 
03/31/98 03/31/03 

A 36595 T NOTE (99.16) 9128274B5 
03/31/98 03/31/03 

A 36596 T NOTE (99.16) 9128274B5 
03/31798 .03731/03 

A “36597-T NOTE (99!--16)) 9128274B5 
03/31/98 03/31/03 

A. 36598 “T NOTE-((99...16) 9128274B5 
08/31/98) 0387/31/03 

A 36599 T NOTE (99.16) 9128274B5 
03/317'98. 03731/.03 

A 36605 T NOTE (99.9) 9128274B5 
03/31/98 037317103 

A 36606 T NOTE: (99.9) 9128274B5 
03/31/98 03/31/03 

A 36607 “LeNOTE:: (99 9)) 9128274B5 
03/31/98 03/31/03 

AS66202 NOME (9 9eas))s a2 9128274B5 
03/31/98 03/31/03 

A S6620 Tf NOTE (99Eas)) 9128274B5 
03/31/98 03/31/03 

AS36622) 1, NOUR (991s) 9128274B5 


037/345/,9:8) (08)/ 314/08 


FUND 
SAFE 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
1 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
5005 
000 
100 
000 
3052 
000 
3050 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 


6.5061 
6.35750 
@.6121 
6.3750 
6.9019 
6.3750 
6r.6U27 
616250 
627926 
6.2500 
6.5249 
62.2500 
6.5249 
6.2500 
629249 
5.7500 
5.7064 
5s F500 
5. 7082 
5.7500 
5.7082 
5; 50/00 
5: 6148 
50000 
5.6160 
5.5000 
5.6148 
5.5000 
5.6043 
5.5000 
52.6049 
5.5000 
5.6149 
5.5000 
5.6689 
5.5000 
526707 
5.5000 
567/07 
5.5000 
55 639i 
5.5000 
5.6397 
5.5000 
De OSS] 


PAR/ SHARES 
BOOK 
8,000,000.00 
17.98.07,6251..00 
8,000,000.00 
17.93.0;,625. 00 
8,000,000.00 
717965, 000.00 
8,000,000.00 
17, 981, 250%00 
8,000,000.00 
7,965, 000.00 
10,000,000.00 
9,946, 600.00 
25,000,000.00 
24,873,046. 88 
25,000,000.00 
24,813 7046.88 
25,000,000.00 
24,873,046.88 
15,000,000.00 
1570284 L257 00 
15,000,000.00 
L5;, 026, 953.U3 
15,000,000.00 
1502677953 .43 
200,000.00 
19:9) 01.0. 0.0 

8, 650,000.00 
87606; 7382.50 
150,000.00 

14 O72 977.50 
1,000,000.00 
995, 500. 0:0 
10,000,000.00 
9,950, 500, 00 
10,000,000.00 
97950, 500°. 00 
10,000,000.00 
97. 92%, S438 015 
10,000,000.00 
95, 9:2'6;7,.562- 50 
10,000,000.00 
9, 926,562.50 
10,000,000.00 
9; 9897 848ied > 
10,000, 000.00 
37 93 97: 84AS 57/5 
10,000, 000.00 
TIS ASAS sgh) 


Ser © 
=e ence oka 


MARKET VALUE 
MARKET PRICE 
8,015,000.00 
100.1875000000 
8,015,000.00 
100.1875000000 
8,015,000.00 
100.1875000000 
8,015,000.00 
100.1875000000 
8,015,000.00 
100.1875000000 
10,075,000.00 
100.7500000000 
294 O18; U2 9% 00 
100.3125000000 
257 078 -1.25:,:00 
100. 3125000000 
257/07 84. 125:-100 
100. 3125000000 
14t 9'537 25: 00 
99.68750000000 
NAY 9937 1252-00 
99.68750000000 
147, 953;,125..00 
99.68750000000 
198; 062.50 
99.03125000000 
Spoor, 208% 23 
99.03125000000 
148,546.88 
99.03125000000 
990), 31'2..50 
99.03125000000 
9,903; 125.00 
99.03125000000 
9 903: 1257/00 
99.03125000000 
95 908%, £252.00 
99.03125000000 
97,903; L252 00 
99.03125000000 
97,903, 125.00 
99.03125000000 
99037 025% 00 
99.03125000000 
95, 9103;,125..'00 
99.03125000000 
9), 9037 125000 
99.03125000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


SUNGARD 
1287 885.87 
SUNGARD 
T237885. 87 
SUNGARD 
1287885537 
SUNGARD 
128788587 
SUNGARD 
1,830: 14 
SUNGARD 
526,494.54 
SUNGARD 
5216; 494257 
SUNGARD 
526,494.57 
SUNGARD 

27 8825160 
SUNGARD 

2, 382.60 
SUNGARD 
2,382 760 
SUNGARD 
967.03 
SUNGARD 
417782418 
SUNGARD 
V2S 624 
SUNGARD 

4, 835m 6 
SUNGARD 
4:84, Solas 
SUNGARD 
43, 351565 
SUNGARD 
4'8;, 354 65 
SUNGARD 
43, 3512/65 
SUNGARD 
48, 351.65 
SUNGARD 
48; 391.65 
SUNGARD 
485 301.65 
SUNGARD 
48), 30.65 
SUNGARD 


11/02/00 


PAGE: 3 
Ns wi! 


UNREALIZED GAIN 
UNREALIZED LOSS 


34,375.00 
34,375.00 
50,000.00 
33), 1/90;..00 
50,000.00 

128,400.00 
205),:077'8)5 Ake 
20D) OW Br 1k2 


205) 07812 


-75,000.00 
=737 828.418 
=13, 828513 
=9:4 7.250 
=410);7; 92 9eSe. 
=TLVO S62 

Sa) aishinoO 
=47°,375'.,00 
=47 375.200 
=24), 20185 WS 
2.37, ASW 30. 
=237, 430 250 
=36, 78575 
=Si55 JUSS iS) 


=3'6, 718.75 
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(RPTMKT 
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INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 


ap 


ly 


at 


gE 


NOTE (99.13) 
08/31/98 03/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (99.22) 
TL/L6/ 98" 11/5703 
NOTE (98.25) 
TI /L6/98" U/L S/ 03 
NOTE (98.25) 
IME UG /98: 11/5708 
NOTE (99.8) 
1/16/98 ME / 15/03 
NOTE (99.8) 
P/ 16 98s 715-03 
NOTE (99.8) 
V1L/ 16/989 11 715/03 
NOTE (98.26) 
11/26/9821 /157/-03 
NOTE (98.26) 
11/16/98..11/15/03 
NOTE (98.30) 
12/16/98) 15/15/03 
NOTE (99.22) 
02/16/99 02/15/04 
NOTE (99... 12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 
NOTH 4(9.54:27)) 
08/15/00 02/15/04 
NOTE (95.18) 
08/15/00 02/15/04 
NOTES 3¢9'9 31879) 
11/15/99 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 
NOTE (9.95922) 23 
05/10/00 05/15/04 
NODEE(9S 32:2) 
05/10/00 05/15/04 
NOTE (99.22) 
05/10/00 05/15/04 


M 


ClTY 7G Ou NT 
DANIEL 
INVESTMENT 


R 


O 


E SA 


DALY 


INVENTORY WITH MARKET 


N 


De) a4 
VALUE 


AS ee 


INVESTMENTS OUTSTANDING AS OF 10/31/00 
MAJOR SORT KEY IS ICC# 


CUSLEP 


9128274B5 


9128274H2 


9128274H2 


9282 7-403 


9128274U3 


912827403 


9128274U3 


9128274U3 


9128274U3 


912827403 


9128274U3 


9128274U3 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


9128275A6 


912827506 


9128275F5 


G28 275s 


9128275F5 


9128275F5 


9128275F5 


BANK 
BROK 


FUND 
SAFE 
100 
000 
100 
000 
100 
000 
2535 
000 
9530 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
5.5000 
S63, 97 


* 5.5000 


5.5634 
5.5000 
5. 3:63/4 
5:. 7500 
7.9200 
4.2500 
4\,. 3250 
4.2500 
4.5217 
4.2500 
AY oid Lei, 
4.2500 
4.4206 
4.2500 
4.4189 
4.2500 
4.4189 
4.2500 
40.292 
4.2500 
4.5234 
4.2500 
4.4943 
4.7500 
4.8246 
4.7500 
4.8925 
4.7500 
6.0915 
4.7500 
Gin 09S 
4.7500 
6.0915 
4.7500 
6.1845 
5.2500 
5.8824 
5.2500 
6.7885 
5.2500 
6.7932 
S200 
6.7885 
5.2500 
6.7885 


PAR/ SHARES 
BOOK 
10,000,000.00 
9,939,843.75 
25,000,000.00 
24,931,640. 63 
25,000,000.00 
24,931,640. 63 
5,000.00 

AAS OS 
10,000,000.00 
9,966,600.00 
10,000,000.00 
9,879, 687.50 
10,000,000.00 
9,879, 687.50 
10,000,000.00 
9,924,218.75 
10,000,000.00 
9,925,000.00 
10,000,000.00 
9,925,000.00 
10,000, 000.00 
9,878,125.00 
10,000,000.00 
9,878,906.25 
40,000,000.00 
39,566,875.00 
15,000,000.00 
14,950,781.25 
15,000,000.00 
14,906,250.00 
15,000,000.00 
14, Sia us nS 
15,000,000.00 
La 37a 2185 75 
15,000,000.00 
VA O74 28S 
15,000,000.00 
147332, 031-225 
20,000,000.00 
19,506, 250.00 
10,000,000.00 
9,467,187.50 
10,000,000.00 
9,465, 625.00 
10,000,000.00 
9,467,187.50 
20,000,000.00 
IS}, SIs S75) 5, OO) 


FRANCISCO 


4 48 7 


MARKET VALUE 
MARKET PRICE 
9,903,125.00 

9903125000000 
24, 742,187250 
98. 96875000000 
24,742,187.50 
98. 96875000000 
4,981.25 
99.62500000000 
9,546,875.00 
95.46875000000 
9,546,875.00 
95.46875000000 
9,546,875.00 
95.46875000000 
9,546,875.00 
95.46875000000 
9,546,875.00 
95.46875000000 
9,546,875.00 
95.46875000000 
9,546,875.00 
9546875000000 
9,546,875.00 
95.46875000000 
38,187, 500.00 
95.46875000000 
14, 493,750.00 
96.62500000000 
14, 493,750.00 
96.62500000000 
14, 493,750.00 
96.62500000000 
14, 493,750.00 
96.62500000000 
14, 493,750.00 
96.62500000000 
14, 493,750.00 
96. 62500000000 
19, 600,000.00 
98 .00000000000 
9,800, 000.00 
98 .00000000000 
9,800,000.00 
9800000000000 
9,800,000.00 
98 .00000000000 
19, 600,000.00 
98 .00000000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
AS), 351.65 
SUNGARD 

Di. 8), Dom SEL 
SUNGARD 
D187 Sol. Ol 
SUNGARD 
60.94 
SUNGARD 
19:6, 33A4.:92 
SUNGARD 
19.6, 331552 
SUNGARD 
96, SSO 2 
SUNGARD 
19:6, 33iso2 
SUNGARD 
LG Seiko 2 
SUNGARD 
196, 332452 
SUNGARD 
LOG), GSilsoz 
SUNGARD 
LSiG 783 o2 
SUNGARD 
185;,.326209 
SUNGARD 
LSi OAS R02 
SUNGARD 
USL HOMO O2 
SUNGARD 
51, OLSRO2 
SUNGARD 

PS My OM: Oi 102 
SUNGARD 
Vo, O19 02 
SUNGARD 
PS Ol 9:02 
SUNGARD 
4857054. 35 
SUNGARD 
242,927 <1 
SUNGARD 
242 Oe sl 
SUNGARD 
DAD SON oa, 
SUNGARD 
485,054.35 
SUNGARD 


11/02/00 


PAGE: 4 
eA Si /asod 


UNREALTZED GAIN 
UNREALIZED LOSS 


—36,718.75 
= 89), 458i 13 
-1897-493.5 13 

550.00 
=41'9), 1291000 
=332;, 812750 
=33 27, 8il2550 
= 31 Ti pas ao 
3/8 Zo 00 
=3)/ 8; uh Zo m00 
=330 725000 
=332;,/0Si Zo 

a rps) 7/32) oy) 3) 9300) 
—4'5i1 7. 0Si.29 


-412,500.00 
19, DSi 20 


IO; SSHes2 oS 
119), SStRZS 
VEL, ALB eis 

93, 750700 
3327, 61290 
334,375.00 
332), 8125250 


665, 625.00 
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MR. 
(RPTMKT) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
SUBTOTAL (Investment Type) 
38471 FEDERAL NATL MTG ASSN DISC N 
08/14/00 11/09/00 
38384 FEDERAL NATL MTG ASSN DISC N 
06/30/00 12/21/00 
38582 FEDERAL NATL MTG ASSN DISC N 
10/24/00 01/18/01 
38452 FEDERAL NATL MTG ASSN DISC N 
08/04/00 01/25/01 
38453 FEDERAL NATL MTG ASSN DISC N 
08/04/00 01/25/01 
38455 FEDERAL NATL MTG ASSN DISC N 
08/04/00 02/01/01 
38457 FEDERAL NATL MTG ASSN DISC N 
08/04/00 02/01/01 
38559 FEDERAL NATL MTG ASSN DISC N 
10/11/00: 03/29/01 
38560 FEDERAL NATL MTG ASSN DISC N 
10/11/00 04/05/01 
38562 FEDERAL NATL MTG ASSN DISC N 
10/11/00 06721701 
38574 FEDERAL NATL MTG ASSN DISC N 
10/18/00 10/05/01 
38575 FEDERAL NATL MTG ASSN DISC N 
10/18/00 10/05/01 
SUBTOTAL (Investment Type) 
38385 FEDL HOME LOAN BK CONS DISC 
06/30/00 12/22/00 
38386 FEDL HOME LOAN BK CONS DISC 
06/30/00 12/27/00 
38561 FEDL HOME LOAN BK CONS DISC 
10/11/00 04/06/01 
38583 FEDL HOME LOAN BK CONS DISC 
10/24/00 04/20/01 
38576 FEDL HOME LOAN BK CONS DISC 
10/18/00 06/27/01 
SUBTOTAL (Investment Type) 





xX 4 -C 


DAN IEL 
INVESTMENT INVENTORY WITH MARKET 


OO UONE yy O 
DALY 


E SA 


N Er 


RANCI 
5 5 4 
VALUE 


aio me 


INVESTMENTS OUTSTANDING AS OF 10/31/00 
MAJOR SORT KEY IS ICC# 


CUSTER. 


12 TREASURY NOTES 


313588N84 


313588U29 


313589ATO 


31358 9BA0 


31358 9BA0 


313589BH5 


313589BH5 


313589DR1 


313589DY6 


313589HD8 


313589MP5 


313589MP5 


41 FNMA DISCOUNT NO 


313384031 


313384U80 


313385D26 


313385EP7 


313385HK5 


43 FEDERAL HOME LOA 


BROK SAFE 
40.55% (M) 
19 9901 
40 000 
19° “924 
89 000 
19: 1.00 
40 000 
19 953.0 
40 000 
19-7923 
40 000 
LO” 910i! 
45 000 
19 «100 
40 000 
19° 7622 
40 000 
£9” 990i 
40 000 
19 9530 
40 000 
19> 10.0 
40 000 
19 100 
40 000 
8.48% (M) 
9 1859 
89 000 
19> @ 91021: 
89 000 
Si 00 
40 000 
dC YS SLNONO) 
40 000 
19S LOO 
40 000 
2.95% (M) 


BANK FUND CPN RATE 


YTM TR 


6.3800 
6.4799 
6.4900 
6.7002 
6.4300 
6:9303 
6.4400 
6.6469 
6.4400 
6.6469 
6.4400 
6..6519:9 
6.4400 
6)..695.5 
6.3300 
62.9239 
6.3300 
6n08Zi 
6.2500 
6.9371 
6.1100 
6.4982 
62-1050 


6.5664 


6.4700 
6.6801 
6.4700 
6.6863 
6.3300 
60833 
6.2700 
6.4706 
6.2000 
6.4813 


6.3343 


PAR/ SHARES 
BOOK 


1032005000.00 
LO2ZEUS 7622771 


25,000,000.00 
24,614,541.67 
5,000,000.00 
4,843,158.33 
50,000,000.00 
49; 231 7, 92a 22 
15,000,000.00 
14;,933:,100.00 
15,000,000.00 
1.479337, 200600 
10,000,000.00 
9; 69.67 21d La 
35,000,000.00 
33,866, 738.89 
13,000,000.00 
12761 3369417 
5,000,000.00 
4,845,266.67 
20,000,000.00 
1:95 TAA pS SUS 
5,000,000.00 
4,701,288.89 
20,000,000.00 
187806, 133%.33 
218,000,000.00 
211, 386; 733.06 


7,000,000.00 
6,779,840.28 
10,000,000.00 
9, 67 67,9010. 00 
35,000,000.00 
338/790), Al2 co 0 
15,000,000.00 
I SIS VANS) ONO) 
9,000,000.00 
8,609, 400.00 
76,000, 000.00 
USS 2 Ths is 


s ¢ 0 
4 4 8 7 


MARKET VALUE 
MARKET PRICE 


LOL9702793.. 76 
98.80793200000 


24,3964;.222 22 
99.85688888889 
4 9394241 18 
99! LOSS 559999.6 
4:9; 3:01,,.200:..00 
98.60250000000 
1457 7 DO 2.50 
98 47708333333 
14) W762; 50 
98:74:70 8333333 
9 830 ,,422:.22 
98. 39422222222 
34,423,977.78 
98. 35422222222 
127 6617, d:62)..22 
B.S ISSS S906 
47864, 1595 12 
97.28319444444 
197 18:9-72:39).89 
95.94644444444 
4. ,-109;, 375-00 
94.18750000000 
18,837,500.00 
94.18750000000 
21:3), 2847 1 6OR83 
97.83704600000 


67 93167 3:35.00 
99.09050000000 

97 DOOR 138233 
99> 001333833383 
34,044,500.00 
97.27000000000 
AROS poo O00 
97.02500000000 

8, 626,340.00 
95.84822222222 


74,061,058. 33 
97.44876100000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


350,013.89 
SUNGARD 
A i222 
SUNGARD 
71,444.44 
SUNGARD 
23/87/8446; . (677 
SUNGARD 
238, 826267 
SUNGARD 
dU) 2 ey ep 
SUNGARD 
557), 23:8:5:89 
SUNGARD 
48,002.50 
SUNGARD 
18,462.50 
SUNGARD 
U2 RONG; 2637 
SUNGARD 
11,880.56 
SUNGARD 
47,483.33 
SUNGARD 


LSS V9 889 
SUNGARD 
2227850050 
SUNGARD 
1297 231-90 
SUNGARD 
20,900.00 
SUNGARD 
21,700.00 
SUNGARD 


SHO AGEL 5 IS 


11/02/00 


PAGE: 5 
12237 154 


UNREALIZED GAIN 
UNREALIZED LOSS 


Dip AS33136 
=6,:888,, 202-77 


=S33%.34 
347.23 
=2, 1 66:66 
= 8 S4Acn i 


= S14 eG) 
.00 


.00 
-534.45 
430.55 

=i) LoS soo 
= 3, Gat S 
=16;, 2 L6:5.616 


777.78 
4'95).°8'3 
Ue ll 


4,550.00 


=2, 25100 


-4,760.00 


By 25 50) 
-6,885.00 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


PURCHASE MATURITY DATE 





A 38566 MERRILL C/P 
10/13/00 11/02/00 
A 38586 SALOMON CP 
10/30/00 11/06/00 
A 38470 AT & T CP 
08/11/00 11/07/00 
A 38567 MERRILL C/P 
10/13/00 11/16/00 
A 38544 SALOMON S/B CP ~— 
10/02/00 11/20/00 
A 38584 SALOMON SB C/P 
10/27/00 11/21/00 
A 38545 NEW YORK TIMES C/P 
10/02/00 11/28/00 
A 38563 SALOMON S/B CP 
10/11/00 12/01/00 
A 38580 MERRILL LYNCH CP 
10/23/00 12/04/00 
A 38571 SALOMON S/B CP 
10/16/00 12/14/00 
A 38585 SALOMON SB C/P 
10/27/00) 01/05/01 
A 38521 MERRILL LYNCH CP 
09/18/00 01/09/01 
A 38565 MERRILL C/P 
10/13/00 01/17/01 
A 38581 MERRILL LUNCH C/P 
LOA237/'00 01/79/01 
-A 38577 COCA COLA CP 
10/24/00 01/30/01 
A 38578 LUCENT TECH CP 
10/24/00 02/14/01 
(AY 38579" LUCENTELECH. CP 
10/24/00 02/14/01 
SUBTOTAL (Investment Type) 
A 38427 BK AMER C.D. 
07/12/00 11/01/00 
A 38277 BK AMER C.D. ’ 
05/17/00 11/07/00 
A 38283 BK AMER CD 
05/17/00 11/07/00 
A 38428 BK AMER C.D. 
07/12/00 11/08/0060 


8] 


T 


¥5/ C10, U 


DANIEL D 
INVESTMENT 


Nor Y O 


F SA 


AL Y 
INVENTORY WITH MARKET 


N 


FRANCISCO 


4° 1 Se=) 5.5) 4 


VALUE 


INVESTMENTS OUTSTANDING AS OF 10/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 
59018JL28 
7954WOL60 
03018AL74 
59018JLG7 
7954WOLL7 
7954WOLMS 
65011J5LU0 
7954WOM10 
59018JM43 
T954WOME2 
7954WONSO 
59018JN91 
59018JNH3 
59018JINK6 
191.21DNW1 
54946JPE6 


54946JPE6 


O6050EPK5 
O6050ELTO 
O6050ELTO 


06050EPL3 


BANK FUND 
BROK SAFE 
19 100 
45 000 
19 100 
89 000 
19; sL0'0 
87 000 
19 100 
45 000 
19 803 
89 000 
19 100 
89 000 
U9 877 
40 000 
19 100 
89 000 
19) 9530 
45 000 
9: 953'0 
89 000 
£OS 20:0 
89 000 
£9» - LOO 
45 000 
19 100 
45 000 
EO 100 
45 000 
£9) 953'0 
45 000 
LS 953i0 
45 000 
1.9 iL 
45 000 


COMMERCIAL PAPER 16.26% (M) 


LOS = 0.0 
40 000 
ES eeltOO) 
40 000 
iv) 1 
40 000 
I= LOO) 
40 000 


CPN RATE 
YTM TR 


6.4700 


* 6.5.4:933 


6. 5200 
655283 
6.4600 
6.5636 
6.4700 
6.5098 
6.5000 
6.5580 
6.4900 
6... 011.934 
6.4700 
6. 53:70 
6.4800 
6.5400 
6.4700 
6.5180 
6.4800 
6.5496 
6.5000 
6.5832 
6.5100 
6.6458 
6.4800 
6.0939 
6.5200 
6.6244 
6.4600 
6. 917516 
6.4500 
6.5833 
6.4500 
6.9833 
6.4783 
6.5587 


6.6800 
6.6800 
7.0000 
7.0000 
7.0000 
7.0000 
6.6800 
6.6800 


PAR/ SHARES 
BOOK 


30,000,000.00 
29,892,166.67 
27,000, 000.00 
26, 965,770.00 
50,000,000.00 
49,210,444.44 
12,238,000.00 
12) U6Si, 20902 
8,000,000.00 
i; 929,222 29 
25,000, 000.00 
24,887, 326.39 
6,000,000.00 
5, 938,535.00 
20,000,000.00 
19,816, 400.00 
15,000,000.00 
14,889,470.83 
50,000, 000.00 
49,469, 000.00 
25,000,000.00 
24,684,027.78 
20,000, 000.00 
19,591, 316.67 
30,000,000.00 
29,481,600.00 
10,000,000.00 
9,842,433.33 
45,000,000.00 
44,208, 650.00 
36, 600,000.00 
35,859,002.50 
2,400,000.00 
2,351,410.00 
412,238,000.00 
407,179,994.85 


27,000,000.00 
27,000,000.00 
49,000,000.00 
49,000,000.00 
1,000,000.00 
1,000,000.00 
25,000,000.00 
25,000, 000.00 


4 487 


MARKET VALUE 
MARKET PRICE 


29,994,600.00 
99.98200000000 
267 O75); LO0).0.0 
99.91000000000 
49,946,000.00 
99.89200000000 
12:;,-204,.957 40 
99.73000000000 
7,972,640.00 
99.65800000000 
24,910,000.00 
99.64000000000 
97291: 07-8.40:..00 
99.51400000000 
19,892,000.00 
99.46000000000 
14, 910,900.00 
99.40600000000 
49,613,000.00 
99.22600000000 
24,707,500.00 
98.83000000000 
LY HS 600.200 
98.75800000000 
29,584,200.00 
98.61400000000 
9,857,800.00 
98.57800000000 
AA 2213 2910) 200 
98.38500000000 
35 729'110,7-3'9'5i5.00 
9811583333333 
2,354,780.00 
98:21 15833313333 
408, 830,162.40 
99.17333200000 


27,000,011 . 63 
100.0000430582 
49,002,454.63 
100.0050094581 

1,000,050.09 
100.0050094581 
25,000,086.01 
100.0003440289 


RUN: 


11/02/00 


PAGE: 6 


LASS 4 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


102,441.66 
SUNGARD 

97. 71:80. .0.0 
SUNGARD 

V3 5p UAZE 23 
SUNGARD 

A OO. Si 
SUNGARD 
437,333:533 
SUNGARD 
227,934,272 
SUNGARD 
3273590500 
SUNGARD 
752600\..00 
SUNGARD 

21 SOG 567] 
SUNGARD 
144,000.00 
SUNGARD 

22 O69 R44 
SUNGARD 
LOO PL38 3338 
SUNGARD 
102,600.00 
SUNGARD 
14,488.89 
SUNGARD 
64,600.00 
SUNGARD 
52,460.00 
SUNGARD 
3,440.00 
SUNGARD 


561,120.00 
SUNGARD 
1,600, 666.67 
SUNGARD 
32,666.67 
SUNGARD 
GL OS S)5 D6 
SUNGARD 


-166.67 


=5.0)4919 
84.45 


1:3'8).8:9 


-45.00 
0.00 


= 1 Syi00 
0.00 
902.78 
1.7, 150;.,00 
0.00 

SIE emits) 


0.00 


all Oo yf ress i0) 


373035910 
ail ipo HS) oye )S) 


163 
2, 494).63 
20) 09 


86.01 
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(RPTMKT ) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 





NUMBER 
38538 BK 
38464 BK 
38465 BK 
38489 BK 
38490 BK 
38491 BK 
38492 BK 
38493 BK 
38429 BK 
38430 BK 
38502 BK 
38526 BK 
38494 BK 
38495 BK 
38496 BK 
38497 BK 
38436 BK 
38437 BK 
38572: BK 
3/8573, BK 
38534 BK 
38554 BK 
A 36564 BK 
A 38546 BK 


AMER C.D. 
09/27/00 11/13/00 
AMER C.D. 
08/07/00 11/15/00 
AMER C.D. 
08/07/00 11/15/00 
AMER C.D. 
08/24/00 11/20/00 
AMER C.D. 
08/24/00 11/20/00 
AMER C.D. 
08/24/00 11/20/00 
AMER C.D. 
08/24/00 11/20/00 
AMER C.D. 
08/24/00 11/20/00 
AMER C.D. 
07/12/00 11/21/00 
AMER C.D. 
07/12/00 11/21/00 
AMER CD 

08/30/00 11/21/00 
AMER C.D. 
09/25/00 11/27/00 
AMER C.D. 
08/24/00 11/28/00 
AMER C.D. ; 
08/24/00 11/28/00 
AMER C.D. 
08/24/00 11/28/00 
AMER C.D. 
08/24/00 11/28/00 
AMER C.D. 
07/18/00 12/19/00 
AMER C.D. 
07/19/00 01/02/01 
AMER C.D. 
10/17/00 01/03/01 
AMER C.D. 
10/17/00 01/03/01 
AMER C.D. 
09/26/00 01/16/01 
AMER C.D. , 
10/10/00 01/16/01 
AMER C.D. 
10/13/00 02/02/01 
AMER CD 

10/02/00 02/05/01 


M 


Con Ty, 3/46 


R 


OU 


N T 


DANIEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS 


CUSIP 


06050ETQ8 
06050ERS6 
06050ERS6 
06050ESJ5 
06050ESJ5 
06050ESJ5 
06050ESJ5 
06050ESJ5 
06050EPM1 
06050EPM1 
06050ESN6 
06050ETF2 
06050ESK2 
06050ESK2 
06050ESK2 
06050ESK2 
06050EQC2 
06050EQE8 
06050EUE3 
06050EUE3 
06050ETM7 
06050ETV7 
06050EUC7 


O6050ETS4 


Ng 


O 


Fr SA 


DALY 


MAJOR SORT KEY IS ICC# 


BANK 
BROK 


FUND 
SAFE 
803 
000 
1 
000 
100 
000 
9901 
000 
892 
000 
1901 
000 
9701 
000 
5005 
000 
100 
000 
9902 
000 
100 
000 
100 
000 
9530 
000 
473 
000 
467 
000 
471 
000 
100 
000 
100 
000 
100 
000 
it 
000 
100 
000 
95310 
000 
100 
000 
100 
000 


CPN RATE 
YTM TR 
6.5200 
6.5200 


“ 6.6000 


6.6000 
6.6000 
6.6000 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.6800 
6.6800 
6.6800 
6.6800 
6.5400 
6.5400 
6.5200 
6.5200 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.5600 
6.7300 
6.7300 
6.8600 
6.8600 
6.6300 
6.6300 
6.6300 
6.6300 
6.6400 
6.6400 
6.5400 
6.5400 
6.6300 
6.6300 
6.6500 
6.6500 


BOOK 
5,000,000.00 
5,000,000.00 

20,000,000.00 
20,000,000.00 
5,000,000.00 
5,000,000.00 
24,000,000.00 
24,000,000.00 
5,000,000.00 
5,000,000.00 
4,000,000.00 
4,000,000.00 
7,000,000.00 
7,000,000.00 
1,000,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
30,000,000.00 
30,000,000.00 
9,000,000.00 
9,000,000.00 
9: 692;,00:0'..00 
9, 692,000.00 
40,000.00 
40,000.00 
93,000.00 
93,000.00 

Mii 000.00 
175,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
18,205,000.00 
18,205,000.00 
F195), O.0.0'30'0 
OF 1957, O00. 00 
25,000,000.00 
25,000,000.00 
20,000,000.00 
20,000,000.00 
43,000,000.00 
43,000,000.00 
35,000,000.00 
35,000,000.00 


N FRANCISCO 
4) be => Oo. 4 = 447 8 7 
OF 10/31/00 
PAR/ SHARES MARKET VALUE 


MARKET PRICE 
A, 99:9;;.90'9:.. 516 
I9S99 ORIN ITE LS 
1:9 5,999), 73.6 .0;6 
99.99868029209 
4,999, 934501 
99.99868029209 
23', 999,323) 60 
99..99718167118 
4, 999;,859.08 
99, 997181 67218 
37 999; 8B 7.27 
99 997 LEUE TELS 
6; 999,802.72 
99. 9971816718 
999, 97 L822 
99.99718167118 
10,000,090.10 
100.0009009545 
10,000,090.10 
100.0009009545 
293,998, 892. 10 
99.99630700916 
8,999,646.84 
99.99607604756 
9,691, 618.14 
99.99606003632 
81977 998!..4:2 
99.99606003632 
927. 9916734 

9S! 99606003632 
WT Ay OB let: 
99.99606003632 
50,004,844.79 
100.0096895882 
50,003, 236.28 
100.0064725592 
BF 22 29216 
99.98642824892 
D193 6:10:36 9 
99.98642824892 
24;-995,,,087 34 
99980384937 7155 
WO Zp Silay 
99 962987339 9m 
427 99482529 
99.98663431100 
34,995,768. 32 
99.98790948308 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
31,694.44 
SUNGARD 
315), 383.33 
SUNGARD 
187833: 33 
SUNGARD 
301,760.00 
SUNGARD 
62,866.67 
SUNGARD 
50)7;293 «33 
SUNGARD 
88,013.33 
SUNGARD 
TZ, S13 233 
SUNGARD 
207, 822 222 
SUNGARD 
207,822.22 
SUNGARD 
343), 350.00 
SUNGARD 
60,310.00 
SUNGARD 
121, 8:60.75 
SUNGARD 
502.93 
SUNGARD 
Par oo Ss 2 
SUNGARD 
27-200. 3:3 
SUNGARD 
99:10); 80 5:..5:6 
SUNGARD 
1,000,416.67 
SUNGARD 
50, 291. 31 
SUNGARD 
277.058 .169 
SUNGARD 
166,000.00 
SUNGARD 


W9y, 9335-3 3u 


SUNGARD 
150,464. 17 
SUNGARD 
193), 958238 
SUNGARD 


11/02/00 


PAGE: wy 
LAIST ISA 


UNREALIZED GAIN 
UNREALIZED LOSS 


= eS 
O28 


=Z:8 im ds8 
90:- 10 


90.10 


=, 107.90 
=359.. 16 
=3R1986 

1658 
=3), 66 


=6)./8:9 
4,844.79 


37,23 61428 


-2,470.74 
=4) SZU 35 
-4,912.66 
=i pals aS 
SO) Ni 25) 


=4,231.68 
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(RPTMKT ) 


INVEST DESCRIPTION 
PURCHASE MATURITY DATE 


NUMBER 

38555 BK 
38556 BK 
38516 BK 
38557 BK 
38517 BK 
38553 BK 
38548 BK 
38549 BK 
38550 BK 
38551 BK 
38552 BK 
SUBTOTAL 


AMER C.D. 
10/0 /00-'02713/01 
AMER C.D. 
10/10/00 02/27/01 
AMER C.D. 
09/06/00 03/06/01 
AMER C.D. 
10/10/00 03/13/01 
AMER C.D. 
09/06/00 03/20/01 
AMER C.D. 
10/10/00 03/20/01 
AMER C.D. 
10/10/00 03/27/01 
AMER C.D. 
10/10/00 03/27/01 
AMER C.D. 
10/10/00 03/27/01 
AMER C.D. 
10/10/00 03/27/01 
AMER C.D. 
10/10/00 03/27/01 


(Investment Type) 


whl 


M 


Cel L Ye iC 1OnU 


R \. DANIEL 
INVESTMENT 


NT Y O 


E SA 


DALY 
INVENTORY WITH MARKET VALUE 


N FRANCI 
AO li Ot Comoe 4 


INVESTMENTS OUTSTANDING AS OF 10/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP 


O6050ETWS 


O06050ETX3 


O06050ESR7 


O6050ETY1 


O6050ESS5 


O6050ETZ8 


O6050ERUA1 


O06050EUA1 


O6050EUA1 


O06050EUA1 


O€050EUA1 


NEGOTIABLE C.D.' 


GRAND TOTAL 


BANK FUND 

BROK SAFE 
19! "9'53'0 
40 000 
199530 
40 000 
195 20:0 
40 000 
19° 9530 
40 000 
19 100 
40 000 
19 100 
40 000 
a) 1 
40 000 
19 9902 
40 000 
129° 39:9 OL 
40 000 
19° 7622 
40 000 
19 100 
40 000 

30.02% (M) 


CPN RATE 
YTM TR 


* 6.6400 


6.6400 
6.6700 
6.6700 
6.5400 
6.5400 
6.6700 
6.6700 
6.5400 
6.5400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 


6.6659 


PAR/ SHARES 
BOOK 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000, 000.00 
25,000,000.00 
25,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
12,000,000.00 
12,000,000.00 
9,600,000.00 
9,600,000.00 
4,000,000.00 
4,000,000.00 
7,000,000.00 
7,000,000.00 
13,000,000.00 
13,000,000.00 
16,400,000.00 
16,400,000.00 





6. 1330 


2538243000.00 
ZoOLDOIA2TSR69 





5. C 0 
4487 


MARKET VALUE 

MARKET PRICE 
49,993,448.62 
99.98689723782 
497992. 993.92 
99.98518783536 
21477995; 051595 
99.98020781826 
497 Qi Sip OA eso) 
99: 94756990173 
ZA, 994), 526.05 
99.97806420650 
Ik, 9937, 389.61 
99.94488008903 

BOIS P2022, Sill 
997 98/948 94247, 

37 999,271.80 
99 9817 S48.9127. 

6998725 .64 
99°. 981 794'8 9127, 
L275 997%, 633:..3.4 
99.98179489127 
6399, O36 
99.98179489127 
(aay i571 7 04 
99.98874400000 


2514667229. 86 
99.07117800000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
202,888.89 
SUNGARD 
202,888.89 
SUNGARD 
259,388,319 
SUNGARD 
199:7833)..33 
SUNGARD 
259), 38:8: 8:9 
SUNGARD 
47,960.00 
SUNGARD 
838), 95467 
SUNGARD 
67-2314 
SUNGARD 
28,404.44 
SUNGARD 

By Aal poy gamle 
SUNGARD 
66,547.56 
SUNGARD 


11/02/00 


PAGE: 8 
2 Se od 


UNREALIZED GAIN 
UNREALIZED LOSS 


=6,,001'538 
-7,,406.-08 
-4,948.05 
=2'6 712 Loe 05 
=5, 4832-95 
=6 710147539 
=A al Aa O9 

=128% 20 
Ska ATC CsrSilo) 
=27 366.66 
= 27-9804 


10,863.63 
-95,846.59 


5,454,142.67 
=H 039, AS Ses 
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Coley ee CO UNNe TY Or SAN FRANCISCO 
Mia ear. DANIEL DALY Ae yo yo: 10 4 — 94545 8 PAGE: 1 
(SIRPT) INVESTMENT INVENTOR Y RUN: 11/02/00 12:37:39 
INVESTMENTS OUTSTANDING AS OF 10/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38570 UNITED STATES TREAS BILLS 912795FY2 100 03/22/01 10/17/00 000 5.995 6.155 97.402 25,000, 000.00 24,390, 541. 67 
A 38558 T BILL 912795GA3 9530 04/05/01 10/11/00 000 6.055 6.240 97.040 20,000,000.00 19,407, 955)..56 


SUBTOTAL (Investment Type) 11 TREASURY BILLS 1. P43 C) 2022 6.193. 97 241 45,000,000.00 43 ,158),497)..23 
BY 34805 T) NOTE 99725) S12827K%23 100 02/28/01 02/29796 O00 5.625 5.680 99.763 20,000,000.00 19,952, 624:. 160 
A 34807 T NOTE(99.25) 912827K23 9530 02/28/01 02/29/96 000 5.625 5.680 99.763 5,000,000.00 4,988,150.00 
A 34810 T NOTE(99.16) 912827X23 100 02/28/01 02/29/96 000 5.625 5.740 99.502 25,000,000.00 24,,875,512.15 
A 34828 T NOTE(98.5) $12827X%23 100 02/28/01 03/11/96 000. 5.625 6.060 98.941 5,000,000.00 4,907 5,081.25 
A 34829 T NOTE(98.5) 912827X23 100 02/28/01 03/11/96 000 5.625 6.060 98.141 5,000,000.00 4,907 ,031.:25 
A 34830 T NOTE(98.19) 912827X23 100 02/28/01 03/11/96 000° 5.625 5.960 98.594 5,000,000.00 4,929, 687.50 
A 35706 T NOTE 912827X64 100 04/30/01 04/24/97 000 6.250 6.693 98.461 7,000,000.00 6,892, 265..63 
A 35707 T NOTE 912827X64 100 04/30/01 04/24/97 O00 6.250 6.697 98.445 7,000,000.00 6, 894, L71:.. 88 
A 35708 T NOTE 912827X64 100 04/30/01 04/24/97 000 6.250 6.693 98.461 7,000,000.00 6, 892,269.59 
A 35709..T NOTE 912827X64 100 04/30/01 04/24/97 000 6.250 6.702 98.430 7,000,000.00 6,890,,078'.13 
A 36757 T NOTE (100.2) 9128274E9 -100 05/715/01 05/15/98 O00 5.625 5.614 100.031 30,000,000.00 30,009; 375.00 
A 36761 T NOTE (100.2) 9128274E9 100 05/15/01 05/15/98 000 5.625 5.614 100.031 30,000,000.00 30,009, 375)..00 
A 37600 T NOTE (99.21) 9128275H1 100 05/31/01 06/01/99 000 5.250 5.434 99.656 8,000,000.00 7,972,500: 00 
A 37601 T NOTE (99.21) 9128275H1 100 05/31/01 06/01/99 000 5.250 5.434 99.656 8,000,000.00 7, 972,500.00 
A 37602 T NOTE (99.21) 9128275H1 ~9530-05/731/01 06/01/99 .000 5.250 5.434 _-99:.656 8,000,000.00 7, 92, 500:00 
A 35192 T NOTE (97.8) 912827B92 100 08/15/01 08/15/96 000 7.875 8.565 97.241 7,000,000.00 6,806, 890. 63 
A 35213 T NOTE (98227) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
A 35214 T NOTE(98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
A 35215 T NOTE(98.27) 912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
A 39254 T NOPE).(97.21) 912827239 100 08/31/01 09/03/96 O00 6.500 7.152 97.304 5,000,000.00 4,865,176.64 
A 37786 T NOTE (99.26) SIZE2Z79P3' 100, 08/31/01 08/31/99 000 5.500. 54613 99.789 +> 7, 0.00; 000: 00 4,989, 453).13 
A 37787 T. NOTE. i¢99).30)) 9128275P3. 100) 08/31/01 08/31/99 000 5.500 5.550r.992907 10,000,000.00 9), 990, 700200 
A 37788 LT ONOTE (99:..235) 9T282759P3° - 100 08/31/01 08/31/99 O00) 5.500 5.647 991727 10,000,000.00 97 972, OS6525 
A 37789 T NOTE (99.21) 91282753 100 08731701, 08/31/99 O00 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
A 37790. NOTE (99:.30) 9128275P3 .100 08/31/01 08/31/99 000 5.500 5.545 99.916 10,000,000.00 9,991,600.00 
A 3779 T NOTE (919'.21) 9128275P3 “100 08731/01 08/31/99 000 §.500 5.688 99.648 5,000,000.00 4,982,421.88 
A 37792 T NOTE (99.30) 9128279P3 100 08/31/01 08/31/99 O00 S§.500° 5.545 99.916 10,000,000.00 9,991, 600. 00 
A 37793. 7 NOTE (99\.22:) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
A 3/7942 NOTE (99.121) 9128275P3 100 08/31/01 08/31/99 000 5.500 5.688 99.648 5,000,000.00 4,982,421.88 
A 37795 T NOTE (99.30) 912827523 9530 08/31/01 08/31/99 000 5.500 5.545 99'..91%6 10,000,000.00 9, 991,600.00 
A. 37994 T NOTE (99:..28) 912827265 100 °11730/00 11/30/99 000 S.875 62081 99, 741 25,000, 000.00 24,927, 134238 
A 37995" 1 (NOTE (99:23) 9128 272E5 100 11/30/00 11730/99 000 5.875; 6.031 99.7aa 25,000,000.00 24,9295 134% 30 
A 35462 T NOTE GI 28272E1- L100 12/31/01 1273/96 000 6.125 6.186 99.7166 10,000,000.00 9, IG; DO2 510 
B= 39520) T NOTE (98;..2) 9128272G6 100 01/31/02 01/31/97 000 6.250 6.710. 98.073 10,000,000.00 9, 8077, 202.90 
A 35521 T NOTE(98.10) 912827266 1 02,/31/02 02/31/97 000 6.250 -6.654" 98.307 20,000,000.00 19, 661,368.75 
A. 35S2Z- TNO LENG 9% 115) 912827266 100 01/31/02 01/31/97 000 6.250 6.4209 -.99..328 4,000,000.00 3, 993;, 125.00 
A- 35523 fT NOTE (99511) 9128272G6 i 01/73/02 01731/97=- 000. 6.250F “6.4109; 995326 6,000,000.00 5, 999; 687 soe 
Bo 35924) TeNOTE (OS AZo) 5 of 92827266, 100 01/30/02. 00/31/97 — 000° 6.2505 162.3805 99467 5,000,000.00 4, 988,350.00 
Ay 35925) T NOTE, (996) SUZ 827266 00 02/31/02 01/ S797 000 “6.250= 6.370» 991.4192 10,000,000.00 9), 94:97, 2185 70 
A. 35526. T) NOTE (9 9E 16) GI2Z827266 N00" ON/ 31/02 01/31/97 — 000" 6.2505 6.372 99.484 10,000,000.00 9,948, 437.50 
A 39577 -T NOTE (9 9RNG)) 912827266 =00) 01/Ssl/02 01/3/97 O00 6.250) 6.36i 99-532 10,000, 000.00 SF Sys} pil 275 00 
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STRPT) 


NO. 


STSHY 
38473 
38474 
38476 
38477 
37949 
38273 


DESCRIPTION 

T NOTE (99.16) 
T NOTE (99.18) 
T NOTE (99.25) 
Te NOTE ((99% 25) 
T NOTE (99.18) 
T= NOTE? (699525) 
T NOTE (99.18) 
TANOTE«(99:51:6) 
T NOTE (99.16) 
T NOTE (99.16) 
TNOTEY .(9'9'21.6) 
T NOTE (100.60) 
T NOTE (100.60) 
T NOTE (100.60) 
T NOTE (99.16) 
TE GNOTE «(C9191 5126)) 
T NOTE'-.(99:.16) 
T NOTE -(99.16) 
T NOTE? -(9:9'.1:6) 
T NOTE (99).1.6) 
T NOTE (99.9) 
T NOTE, (99.9) 
T NOTE, (99.9) 
T (NOTE 4699 21:3) 
T NOTE /(99 513) 
T NOTE 49:95 13+) 
T “NOTE - (9:9. 1.3)) 
T NOTE: =(99'..23)) 
T NOTE...(99:.23)) 
T NOTE (88.20) 
TONOLE, (9922) 
T NOTE. (98.25) 
T NOTE: =(98 25) 
T NOTE (99.8) 
T NOTE (99.8) 
Ts NOLE =:(:9'9..°8') 
T NOTE (98.26) 
T NOTE (98.26) 
T NOTE *(98.30) 
T NOTE (99.22) 
TeNOPE ee ( 9912) 
T NOTE “*(95.527)) 
TPONOTLEH = (95 27)) 
TNOPE = (95527) 
T NOTE (95.18) 
eNO TEs (9 Oia.) 
Te NOLE= (99222) 


CG at 
MR. 


9128272G6 
9128275xX6 
9128275X6 
9128275xX6 
9128275xX6 
9128275X6 
9128275X6 
912827280 
912827277 
QI28 27227 
9128272Y7 
9128273L4 
9128273L4 
9128273L4 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274H2 
9128274H2 


9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128274U3 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
QI2Z8275E5 
9282795 


K4/-C OFU NEE 
DANTIEL 
INV ES: T 


FUND 
NO. (TICKER) 
100 01/31/02 
1 01/31/02 
100 01/31/02 
100 01/31/02 
HOO} O17Z315/02 
100 01/31/02 
100% 08: /31:/02 
1 04/30/02 
100 06/30/02 
100 06/30/02 
100 06/30/02 
100 10/31/02 
100 10/31/02 
100 10/31/02 
5005 03/31/03 
100 03/31/03 
3052) 08731703 
3051 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03731,/03 
1.000331. 703 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100 03/31/03 
100° 05/31/03 
100 05/31/03 
2535: 0817 15/03 
9530) 11/15/03 
LOO U1 /15703 
LOO. 11/15/03 
100) LR/15/03 
LOO) 21/15/03 
FOO! 1t/TS/ 03 
LOO! Ts A038 
LOO D/25:/03 
LOO) 11/15/03 
100 02/15/04 
100 02/15/04 
100 02/15/04 
100 02/15/04 
100 02/15/04 
100 02/15/04 
100 05/15/04 
100 05/15/04 


¥ 


OME 
DALY 


MENT 


DATE 
OL/S1e/597 
01/31/00 
01/31/00 
01*/31/00 
01/31/00 
01/31/00 
01/31/00 
04/30/97 
06/30/00 
06/30/00 
06/30/00 
LOY 3/97 
1LO/ 32/97 
LOA SL/L 97 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03731798 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
03/31/98 
06/01/98 
06/01/98 
09/27/94 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
11/16/98 
1/16/98 
11/16/98 
02/16/99 
02/16/99 
08/15/00 
08/15/00 
08/15/00 
08/15/00 
Ia ALSACE) 
05/10/00 


SAN 


FRANCI 
Aue (Oreo! a 4 


INVENTORY 
INVESTMENTS OUTSTANDING AS OF 10/31/00 
MAJOR SORT KEY IS 


MATURITY PURCHASE SAF/ 


PURP 


ICC#H 


SCO 
- 448 7 


IO 7300 
99.758 
O98 
99)..9'63 
99 166 
9955163 
99.466 
99.492 
99). 4:92 
99.492 
100.188 
100.180 
100.180 
99.505 
99: 500 
99.505 
99-5150 
99:39:05 
99); 50'S 
OTA 
9:9. 2:66 
9:9). 2'66 
99).398 
99¥-3'9'8 
99) 53918 
99). 3:98 
Ot MID7 
DOSE: 
88.625 
99.666 
98.797 
Meher Sd 
99.242 
99'..250 
990 ZOO 
98.781 
98.789 
98). 9.07 
99672 
RSLS) 
W5in 828 
95-3828 
95.828 
WO 47 
S503 
94.672 


RUN: 


PAR VALUE 
SHARES 


10,000, 000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 
8,000,000.00 

10,000,000.00 

25,000,000.00 
25,000,000.00 
25,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
200,000.00 

8, 650,000.00 
150,000.00 
1,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
25,000,000.00 
25,000,000.00 
57 000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
10,000,000.00 
40,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
15,000,000.00 
20,000,000.00 
10,000,000.00 


9, 94:9) ,21:8), 7/5 
1,964,375 ..010 
7,980, 62'5'..00 
7, 980,625.00 
7,965,000.00 
1, 98a; 2503010 
779659; 000.00 


9,946,600.00. 


24,873,046.88 
24,873,046.88 
24,873,046.88 
1S: 028), 122:5*.:010 
157701265, 95 3).13 
15:0267953.13 
199,010.00 

8, 606,732.50 
L497. 257 50 
995500300 
9,950,500.00 
9,950,500.00 
9 F221 py S43F. ES 
9, 9216, S62 7.00 
9/926, 262550 
97, 939843515 
97:93:95 84315 
939: 843515 
9,939,843) 75 
24,931,640. 63 
24,931,640. 63 
4,431 225 
9,966, 600.00 
97, 8797, 68 7..90 
97 819) KOR Men oO 
9, W247 ZLB TS 
9,925,000.00 
9,925,000.00 
9,878), 125.00 
9, 8787 90625 
39,566,875.00 
14,950,781.25 
14) SOG 72510200 
VA SHA 2 UC S 1S 
V4), 374), 208 = 73 


14,374,218.75 


neces le} 2 (@)shil 2S) 
19), 506, 250)..00 
9), 46 5 ew 230 
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FRANC 


415 


30 4 


INVENTORY 


ICC# 


TRDNG 
YIELD 


Cm Ley C20) USN ny OF SAN 
MR. DANIEL Diy asa 
(STRPT) INVESTMENT 
INVESTMENTS OUTSTANDING AS OF 10/31/00 

MAJOR SORT KEY IS 
INVSMT FUND MATURITY PURCHASE SAF/ 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP 
A 38274 T NOTE (99.22) 9128275F5 100 05/15/04 05/10/00 000 
A 38275 -T NOTE “(99..22) 9128275F5 100 05/15/04 05/10/00 000 
A 38276 © NOTE. (99.22) 9128275F5 100 05/15/04 05/10/00 000 

SUBTOTAL (Investment Type) 12 TREASURY NOTES 40.65% (C) 
A 38471 FEDERAL NATL MTG ASSN DIS 313588N84 9901 11/09/00 08/14/00 000 
A 38384 FEDERAL NATL MTG ASSN DIS 313588U29 924 12/21/00 06/30/00 000 
A 38582 FEDERAL NATL MTG ASSN DIS 313589ATO 100 01/18/01 10/24/00 000 
A 38452 FEDERAL NATL MTG ASSN DIS 313589BAO 9530 01/25/01 08/04/00 000 
A 38453 FEDERAL NATL MTG ASSN DIS 313589BAO 923 01/25/01 08/04/00 000 
A 38455 FEDERAL NATL MTG ASSN DIS 313589BH5 901 02/01/01 08/04/00 000 
A 38457 FEDERAL NATL MTG ASSN DIS 313589BH5 100 02/01/01 08/04/00 000 
A 38559 FEDERAL NATL MTG ASSN DIS 313589DR1 7622 03/29/01 10/11/00 000 
A 38560 FEDERAL NATL MTG ASSN DIS 313589DY6 9901 04/05/01 10/11/00 000 
A 38562 FEDERAL NATL MTG ASSN DIS 313589HD8 9530 06/21/01 10/11/00 000 
A 38574 FEDERAL NATL MTG ASSN DIS 313589MP5 100 10/05/01 10/18/00 000 
A 38575 FEDERAL NATL MTG ASSN DIS 313589MP5 100 10/05/01 10/18/00 000 

SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NOTES 8.42% (C) 
A 38385 FEDL HOME LOAN BK CONS DI 313384031 859 12/22/00 06/30/00 000 
A 38386 FEDL HOME LOAN BK CONS DI 313384U80 901 12/27/00 06/30/00 000 
A 38561 FEDL HOME LOAN BK CONS DI 313385DZ6 100 04/06/01 10/11/00 000 
A 38583 FEDL HOME LOAN BK CONS DI 313385EP7 100 04/20/01 10/24/00 000 
A 38576 FEDL HOME LOAN BK CONS DI 313385HKS5 100 06/27/01 10/18/00 000 

SUBTOTAL (Investment Type) 43 FEDERAL HOME LOAN DISC 27 ISAC) 
A 38566 MERRILL C/P 59018JL28 100 11/02/00 10/13/00 000 
A 38586 SALOMON CP 7954WOL60 100 11/06/00 10/30/00 000 
A 38470 AT & T CP 03018AL74 100 11/07/00 08/11/00 000 
A 38567 MERRILL C/P 59018JLG7 100 11/16/00 10/13/00 000 
A 38544 SALOMON S/B CP 7954WOLL7 803 11/20/00 10/02/00 000 
A 38584 SALOMON SB C/P 7954WOLM5 100 11/21/00 10/27/00 000 
A 38545 NEW YORK TIMES C/P 65011JLU0 877 11/28/00 10/02/00 000 
A 38563 SALOMON S/B CP 7954WOM10 100 12/01/00 10/11/00 000 
A 38580 MERRILL LYNCH CP 59018JM43 9530 12/04/00 10/23/00 000 
A 38571 SALOMON S/B CP T954WOME2 9530 12/14/00 10/16/00 000 
A 38585 SALOMON SB C/P 7954WONS5O 100 01/05/01 10/27/00 000 
A 38521 MERRILL LYNCH CP 59018JN91 100 01/09/01 09/18/00 000 
A 38565 MERRILL C/P 59018JNH3 100 01/17/01 10/13/00 000 
A 36581 MERRILL LUNCH C/P 59018JNK6 100 01/19/01 10/23/00 000 
AL S857 1h; COCA. COLA CP 19121DNW1 9530 01/30/01 10/24/00 000 


SH@IEtS: 
= A -A4..8° 7 


94.656 
GAP OZ 
OA OZ 


98.458 
96.863 
98.464 
96.887 
96.887 
96.762 
96. 7-62 
S7O28 
96.905 
935: £608 
94.026 
94.031 


9:6..85,5 
96.765 
96.888 
96.900 
95.660 


RUN: 


PAR VALUE 
SHARES 


10,000, 000.00 
10,000,000.00 
20,000,000.00 


25,000,000.00 
5,000,000.00 
50,000,000.00 
15), 0.0:0;,70.0.0' 20:0 
15,000,000.00 
10,000,000.00 
35,000,000.00 
13,000,000.00 
5,000,000.00 
20,000,000.00 
5,000,000.00 
20,000,000.00 


7,000,000.00 
10,000,000.00 
35,000,000.00 
15,000,000.00 
9,000,000.00 





9'9:..3'89 
D9: HIRI 
99:95:49 
98-9576 
99:70:82 
99722163 
9833938 
98.136 
OT 5a 
B85 2012 
98.424 
98.241 


76,000,000.00 


30,000,000.00 
27,000,000.00 
50,000,000.00 
2, Z3'8:, C0000 
8,000,000.00 
25,000,000.00 
6,000,000.00 
20,000,000.00 
15,000,000.00 
50,000,000.00 
25,000,000.00 
20,000,000.00 
30,000,000.00 
10,000,000.00 
45,000,000.00 


9,465, 625.00 
9, AG, 187550 
18,934,375.00 


24,614,541.67 
4: 8.437, 158103 
AON 2S, Ore. 
14), 9337 L00r, 00 
14),°53'3:.00:. 00 
91 Gr 61, 2s Fe) 
33:,866,°738''8:9 
12%, 6357694547 
4,845,266.67 
1:9}, 2 S27 et 
4,701,288.89 
18:8 :0'6;, LS 3'233 


6, 1219 84028 
9,676, 500.00 
33, 91-0;,7 122250 
14, 534:, 97:5).00 
8, 609,400.00 


29:58:92; 616.67 
26), 9165), 1/7000 
49,210,444.44 
125,463), 219). 02 

Vig DEO LLLLe 
24,887, 326.39 

5}, 93:8; 935.00 
19),'816, 4'0'0'.100 
14, 8:89, 4:70.83 
49,469,000.00 
24,684,027.78 
vil 9, DIA S16 OW 
29,481, 600.00 

9), 842, 433"33 
44,208, 650.00 


PAGE: 3 
11/02/00 12:87:39 
BOOK VALUE 
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© LY 736 OnU) NOTe¥ OF SAN Bok ANC i S2G. 0 
MR. DANIEL DAL ¥ 41.5 = 5.5.4 - 4 4.8 °7 PAGE: 4 
(SIRPT) INVESTMENT INVENTORY RUN: 11/02/00 12:37:39 
INVESTMENTS OUTSTANDING AS OF 10/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRUECE SHARES BOOK VALUE 


36, 600,000.00 
2,400,000.00 


35,859, 002.50 
27 2017 ALO. 00 


54946JPE6 9530 02/14/01 10/24/00 
54946JPE6 1 02/14/01 10/24/00 


A 38578 LUCENT TECH CP 
A 38579 LUCENT TECH CP 


SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER DISC MGR 2135 (E) 6.478" 6.559) “98773 412,238,000.00 407, V9; 99485 
A 38427 BK AMER C.D. O6050EPK5 100 11/01/00 07/12/00 O00 6.680 6.680 100.000 27,000,000.00 27,000,000.00 
A 38277 BK AMER C.D. O6050ELTO 100 11/07/00 05/17/00 000 7.000 7.000 100.000 49,000,000.00 49,000,000.00 
A 38283 BK AMER C O6050ELTO 1 11/07/00 05/17/00 000 7.000 7.000 100.000 1,000,000.00 1,000,000.00 
A 38428 BK AMER C.D. O6050EPL3 100 11/08/00 07/12/00 000 6.680 6.680 100.000 25,000,000.00 25,000,000.00 
A 38538 BK AMER C.D. O6050ETQ8 803 11/13/00 09/27/00 000 6.520 6.520 100.000 5, 010.0;, 000200 5,000,000.00 
A 38464 BK AMER C.D. O06050ERS6 1 11/15/00 08/07/00 000 6.600 6.600 100.000 20,000,000.00 20,000,000.00 
A 38465 BK AMER C.D. O6050ERS6 100 11/15/00 08/07/00 000 6.600 6.600 100.000 5,000,000.00 5,000,000.00 
A 38489 BK AMER C.D. O6050ESJ5 9901 11/20/00 08/24/00 000 6.560 6.560 100.000 24,000,000.00 24,000,000.00 
A 38490 BK AMER C.D. O6050ESJ5 892 11/20/00 08/24/00 000 6.560 6.560 100.000 5,000,000.00 5,000,000.00 
A 38491 BK AMER C.D. O6050ESJ5 1901 11/20/00 08/24/00 000 6.560 6.560 100.000 4,000,000.00 4,000,000.00 
A 38492 BK AMER C.D. O6050ESJ5 9701 11/20/00 08/24/00 000 6.560 6.560 100.000 7,000,000.00 7,000,000.00 
A 38493 BK AMER C.D. O6050ESJ5 5005 11/20/00 08/24/00 000 6.560 6.560 100.000 1,000,000.00 1,000,000.00 
A 38429 BK AMER C.D. O6050EPM1 100 11/21/00 07/12/00 000 6.680 6.680 100.000 10,000,000.00 10,000,000.00 
A 38430 BK AMER C.D. O6050EPM1 9902 11/21/00 07/12/00 000 6.680 6.680 100.000 10,000,000.00 10,000,000.00 
A 38502 BK AMER CD O6050ESN6 100 11/21/00 08/30/00 000 6.540 6.540 100.000 30,000,000.00 30,000,000.00 
A 38526 BK AMER C.D. O6050ETF2 100 11/27/00 09/25/00 000 6.520 6.520 100.000 9,000,000.00 9,000,000.00 
A 38494 BK AMER C.D. O6050ESK2 9530 11/28/00 08/24/00 000 6.560 6.560 100.000 9,692,000.00 9, 692,000.00 
A 38495 BK AMER C.D. O6050ESK2 473 11/28/00 08/24/00 000 6.560 6.560 100.000 40,000.00 40,000.00 
A 38496 BK AMER C.D. O6050ESK2 467 11/28/00 08/24/00 000 6.560 6.560 100.000 93,000.00 93,000.00 
A 38497 BK AMER C.D. O6050ESK2 471 11/28/00 08/24/00 000 6.560 6.560 100.000 175,000.00 I'D. 000: 200 
A 38436 BK AMER C.D. O6O50B0C2° 100 12/19/00 07/18/00 000 6.730 -~6.730 100.000 50,000,000.00 50,000,000.00 
A 38437 BK AMER C.D. O6050EQE8 100 01/02/01 07/19/00 000 6.860 6.860 100.000 50,000,000.00 50,000,000.00 
A 38572 BK AMER C.D. O6050EUE3 100 01/03/01 10/17/00 000 6.630 6.630 100.000 18,205,000.00 18,205,000.00 
A 38573 ‘BK. AMER C.D. 06050EUE3 1 01/03/01 10/17/00 000 6.630 6.630 100.000 9,795, O00%,00 9, 1997, 000'200 
A 38534 BK AMER C.D. O6050ETM7 100 01/16/01 09/26/00 000 6.640 6.640 100.000 25,000,000.00 25,000,000.00 
A 38554 BK AMER C.D. O6050ETV7 9530 01/16/01 10/10/00 000 6.540 6.540 100.000 20,000,000.00 20,000,000.00 
A 38564 BK AMER C.D. O6050EUC7 100 02/02/01 10/13/00 000 6.630 6.630 100.000 43,000,000.00 43,000,000.00 
A 38546 BK AMER CD O6050ETS4 100 02/05/01 10/02/00 000 6.650 6.650 100.000 35,000,000.00 35,000,000.00 
A 38555 BK AMER C.D. O6050ETW5 9530 02/13/01 10/10/00 000 6.640 6.640 100.000 50,000,000.00 50,000,000.00 
A 38556 BK AMER C.D. O6050ETX3 9530 02/27/01 10/10/00 000 6.640 6.640 100.000 50,000,000.00 50,000,000.00 
A 38516 BK AMER C.D. O6050ESR7 100 03/06/01 09/06/00 000 6.670 6.670 100.000 25,000, 000.00 25,000,000.00 
A 38557 BK AMER C.D. O6050ETY1 9530 03/13/01 10/10/00 000 6.540 6.540 100.000 50,000,000.00 50,000,000.00 
A 38517 BK AMER C.D. O6050ESS5 100 03/20/01 09/06/00 000 6.670 6.670 100.000 25,000,000.00 25,000,000.00 
A 38553 BK AMER C.D. O6050ETZ8 100 03/20/01 10/10/00 000 6.540 6.540 100.000 12,000,000.00 12,000,000.00 
A 38548 BK AMER C.D. O06050EUAI1 1 03/27/01 10/10/00 000 6.640 6.640 100.000 9,600,000.00 9, 600,000.00 
A 38549 BK AMER C.D. O6050BUA1 9902 03/27/01 10/10/00 000 6.640 6.640 100.000 4,000,000.00 4,000,000.00 
A 38550 BK AMER C.D. O6050EUA1 9901 03/27/01 10/10/00 000 6.640 6.640 100.000 7,000,000.00 7,000,000.00 
A 38551 BK AMER C.D. O€6050RUA1 7622 03/27/01 10/10/00 000 6.640 6.640 100.000 13,000,000.00 ‘13,000,000.00 
A 38552 BK AMER C.D. O6050EUA1 100 03/27/01 10/10/00 000 6.640 6.640 100.000 16, 400,000.00 16, 400,000.00 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.'S 30.06% (C) 6.666 6.666 100.000 755,000,000.00 755,000, 000.00 
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Chi LY 7/76 O20 Ned y, OF SAN PRA NIG T-S € 0 
M\R. DANTEL DALY 415-554-4487 PAGE: 2) 
(SIRPT) INVESTMENT INVENTORY RUN: 11/02/00 12:37:39 
INVESTMENTS OUTSTANDING AS OF 10/31/00 
MAJOR SORT KEY IS ICC# 


INVSMT FUND MATURITY PURCHASE SAF/ CUPN ‘TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 





ASSETS FIXED 6:133 6.296 98.966 2,538,243,000.00 2,511,994,275.69 
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* ACTIVE TRANSACTIONS * 








INVSMT DESCRIPTION/POOL# 
NO. MEMO 
35706 T NOTE 
35707 T NOTE 
35708 T NOTE 
35709 T NOTE 
35724 T NOTE (99.16) 
36196 T NOTE (100.60) 
36197 T NOTE(100.60) 
36198 T NOTE(100.60) 
36608 T NOTE (99.8) 
36609 T NOTE (99.8) 
36610 T NOTE (99.8) 
36611 T NOTE (99.8) 
36990 T NOTE (99.23) 
36991 T NOTE (99.23) 
37383 T NOTE (98.25) 
37546 T NOTE (99.4) 
37547 T NOTE (99.4) 
37950 T NOTE (94.10) 
38337 BK NY B/A 
38372 BNY B/A 
38395 BK AMER CD 
38396 BK AMER CD 


GLY 7/76 OUND ¥ 


MR 
BANK BROK 
CASH DATE 

19 

10/31/00 

19 

10/31/00 

19 

10/31/00 

19 

10/31/00 

19 

10/31/00 

19 

10/31/00 

19 

10/31/00 

19 

10/31/00 

19 40 

19 40 

19 40 

19 40 

19° 40 

19 40 

19 40 

19). 20 

19 40 

19 40 

1:5. = 7G 

oe 2710 

19 40 

19 40 


DANTEL 


DA 


O 


F 
LY 


AN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


04/30/01 
10/31/00 
04/30/01 
10/31/00 
04/30/01 
10/31/00 
04/30/01 
10/31/00 
04/30/02 
10/31/00 
10/31/02 
10/31/00 
10/32/02 
10/31/00 
10/31/02 
10/31/00 
03/31/03 
10/17/00 
03/31/03 
10/17/00 
03/31/03 
10/17/00 
03/31/03 
10/17/00 
05/31/03 
10/17/00 
05/31/03 
10/16/00 
02/15/04 
10/23/00 
05/15/04 
10/23/00 
05/15/04 
10/23/00 
har, L308 
10/23/00 
10/24/00 
10/31/00 
10/25/00 
10/31/00 
10/02/00 
10/31/00 
10/10/00 
10/31/00 


ER AoN26 iS 
eS) = 79) 5 4)5— 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-7,000,000.00 
-7,000,000.00 
-7,000,000.00 
-7,000,000.00 
=5,,000;, 000.00 
=5;,,0:0'0:, O1010'..010 
-10, 000:;, 000:.:00 
-10,000,000.00 
-10,000,000.00 
-25,000, 000.00 
-6,000,000.00 
-5,000,000.00 
-41,000,000.00 


-42,000,000.00 


10/01/00 TO 10/31/00 
SETTLEMENT DATE BASIS 
37 FUNDS 

TRADE/ TXN COUPON 

SETTLE TYP YIELD 

5 te A — ee ei 
10/31/00 INTR 6.250 
10/31/00 6.693 
£O/31/00 INTR 6.250 
10/31/00 6.697 
10/31/00 INTR 6.250 
10/31/00 6.693 
10/31/00 INTR 6.250 
10/31/00 6.702 
10/31/00 INTR 6.625 
10/31/00 6. 153 
10/31/00 INTR 5.750 
10/31/00 5.706 
VO/3L/00 INTR -5.750 
10/31/00 5.708 
10/32/00 ENTIR.  5:.750 
10/31/00 5.708 
10/18/00 SALE 5.500 
10/18/00 5.676 
10/18/00 SALE 5.500 
10/18/00 5.676 
10/18/00 SALE 5.500 
10/18/00 5.676 
10/18/00 SALE 5.500 
10/18/00 55 6:/i6 
10/18/00 SALE 5.500 
10/18/00 D003 
10/16/00 SALE 5.500 
10/17/00 5.563 
10/23/00 SALE 4.750 
10/24/00 57,033 
10/23/00 SALE 5.250 
10/24/00 5.456 
10/23/00 SALE 5.250 
10/24/00 5498 
10/23/00 SALE 4.250 
10/24/00 5.870 
10/24/00 MAT 6.670 
10/24/00 6.853 
10/25/00 MAT 6.520 
10/25/00 6.662 
10/02/00 MAT 6.700 
10/02/00 6.700 
10/10/00 MAT 6.700 
10/10/00 6.700 


(IG, 


448 7 


BOOK. VALUE 
PREM / (DISC) 


+16, 9416; 953) ..13 
53,046.87 
26712467, JOSS 
53,046.87 

=6)) 946; Dost Ass 
5377 OAiGn Sil 

EAs eWay) o)) alls) 
53,046.87 

=A\, 9816; 32/B\5 453 
les Sato lees! 7 

=4;, 986,328.12 
13)-671, 58:8 

=O Boy: 025. O10 
V23),43'7 250 

= 9), SO 293 230 
819), 062.50 

= 9), DO, L5iGi.2'5 
897 843.515 

=2 3794), ZBis 1S 
pAZoreOlw2 5 
= 557,839), 920200 


-4,893,144.44 
-41,000,000.00 


-42,000,000.00 


PAGE: al 
RUN: 11/02/00 VU23S763883 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 

=21:8, 750 «00 
218,750). 00 

=21.87 1 90%..00 
2183, 1/5101./0.0 

=21:8',-75,0:, 010 
2185, 750).10.0 

=218,750:..00 
218,750.00 

=3315;,2910'.:0'0 
331,250). 00 

-431,250.00 
431,250.00 

=4'3:15,2.5:0).'010 
431,250.00 

= 4311, 25.0). 0:0 
431,250.00 
=159),.03.9'..8'5 37. 2u/ 8°68: 
6962; TARA. 3|5 
=19;,03'8...0.0 37282153 
6, 962,709.00 
= 1:97, 03'8...0:0 Sit Ae) ards) 
6, 962,709.00 
=19;, 038°..00 3,282.13 
67, 91627, 7/09). 00. 
=O), A926 287 i200 
5/0163; 3:94.39 
-104, 439.89 327 CUZ 49 
5, OS, 9 Sowo2 
=90 SSSi2r6 LO; 312550 
9), 1.9'6;,-603).26 
=23 1 TARAS 6b, TUS. S 
10,080), 332.88 
= 2 3e aa aes 607937250 
10,080, 332.88 
=A67), 130.98 =3'84;, 116 a)..68 
24, 426, 715.36 

=160, 080)..00 
6,000,000.00 

=10'6;, B95). 6 + 
5,000,000.00 

6/9, 1-9. a4 
Ail, 679), 19.44 

=19'8),2 HOG 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


38486 


38487 


38488 


38499 


38500 


DESCRIPTION/POOL# 
MEMO 

BK AMER CD 

BK AMER C.D 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 


FEDL HOME LLN MTG CORP 


T NOTES (95.:2:7,) 


BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
SALOMON SB C/P 
SALOMON SB C/P 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 


* 


Cer laa CO UEN ay, 


MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

19 40 

19 40 

Je) 40 

19 40 

19 40 

19 40 

ales) 40 

189 40 

19 40 

19 40 

Kg 40 

ales) 40 

Ae) 40 

19 40 

19 89 

Lg 89 

1k) 40 

IY) 40 

19 40 


DANIEL 


DA 


O 


E 
LY 


SAN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


10/11/00 
10/31/00 
10/03/00 
10/31/00 
10/03/00 
10/31/00 
10/03/00 
10/31/00 
10/24/00 
10/31/00 
11/01/00 
10/10/00 
1/21/00 
10/10/00 
11/21/00 
10/10/00 
11/09/00 
10/10/00 
02/15/04 
10/16/00 
10/10/00 
10/31/00 
10/10/00 
10/31/00 
10/10/00 
10/31/00 
10/10/00 
10/31/00 
10/10/00 
10/31/00 
10/10/00 
10/31/00 
10/10/00 
10/31/00 
10/10/00 
10/31/00 
10/24/00 
10/31/00 
11/20/00 
10/10/00 
10/10/00 
10/31/00 
10/10/00 
10/31/00 


FRANCIS 
Hats )eo— oer orc Poa 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


—30700.0;, 0001.00 
-8,000,000.00 
-6,000,000.00 

=11,000;,,000.:00 

=397;,000,,0001..00 

-13,000,000.00 

-14,000,000.00 
-6,000,000.00 

-19,000,000.00 

-15,000,000.00 
=3,, 0007, 000.00 

-13,000,000.00 
-7,,000,000.00 
=2,900;,000..00 

-500,000.00 

-10,000,000.00 
=9, 000,000.00 

-50,000,000.00 

=25;, 000,000:00 
-9,000,000.00 

-38,000,000.00 


-7,000,000.00 


10/02/00 “20 10731/00 
SETTLEMENT DATE BASIS 
37 FUNDS 

TRADE/ TXN COUPON 

SETTLE TYP YIELD 

a a Fa SS ES 
10/11/00 MAT 6.700 
10/11/00 6.700 
10/03/00 MAT 6.630 
10/03/00 6.630 
10/03/00 MAT 6.630 
10/03/00 6.630 
10/03/00 MAT 62.630 
10/03/00 6.630 
10/24/00 MAT 6.630 
10/24/00 6.630 
10/10/00 SALE 6.680 
10/10/00 6.680 
10/10/00 SALE 6.680 
10/10/00 6.680 
10/10/00 SALE 6.680 
10/10/00 6.680 
10/11/00 SALE 6.380 
10/11/00 6.480 
10/16/00 SALE 4.750 
10/17/00 6.092 
10/10/00 MAT 6.540 
10/10/00 6.540 
10/10/00 MAT 6.540 
10/10/00 6.540 
10/10/00 MAT 6.540 
10/10/00 6.540 
10/10/00 MAT 6.540 
10/10/00 6.540 
10/10/00 MAT 6.540 
10/10/00 6.540 
10/10/00 MAT 6.540 
10/10/00 6.540 
10/10/00 MAT 6.540 
10/10/00 6.540 
10/10/00 MAT 6.500 
10/10/00 6.557 
10/24/00 MAT 6.500 
10/24/00 6.574 
10/10/00 SALE 6.560 
10/10/00 6.560 
10/10/00 MAT 6.520 
10/10/00 6.5210 
10/10/00 MAT 6.520 
10/10/00 6.520 


co 


Aan Cae 


BOOK VALUE 
PREM / (DISC) 


-30,000,000.00 
-8,000,000.00 
-6,000,000.00 

-11,000,000.00 

-35,000, 000.00 

=1'3;,,000;, 000. 010 

-14,000,000.00 
-6,000,000.00 

= 185, 70H, O51 67 

2927, 9438333 
=a BAL 2B) 
6257, (81..25 
-3,000,000.00 

-13,000,000.00 
-7,000,000.00 
=27900;,,000. 00 

=5007, 00000 

-10,000, 000.00 
=9, 000,000.00 

-49,566, 666.67 

=2'4 1205 13 :8).89 
-9,000,000.00 

-38,000,000.00 


-7,000,000.00 


PAGE: 2 

RUN: 11/02/7000 2237233 
(INTEREST) (GAIN) /LOSS 
AMORT / (ACCRET) SETTLEMENT 


=547 166.67 
=1257, 2991.39 
=937,925'. 0.0 
=172; L9S283 
=68:3;,2564,33 
=217;, 100: 00 
=23:3;, 800200 
-100,200.00 
1095), 298.389 
= 121 976490 
=30;, 520:..00 
= 3)27;-293 88 
=H, 218733 
297 :433%.33 

=), 0816/07 
cot MONEE Sts} eh! 
=91, 560.00 
=4'3:3,, 883.383 


=2;1 95 Soiled 


-77,080.00- 


=289,,053.33 


—587 24626" 


30,547,166. 67 
8,125, 233233 
6, 093,,925:00 

1 A277 19S..83 

39,683), 258.33 

-404.30 

L3i, 2177504. 30 

14),23378010-00 

-1,184.00 
6,101,384.00 
382.64 

£6, 901; 96Ve 92 
=1:4:0),625: 100 

14,636, 820.65 
3,030; 520-00 

13, 18 2,:293%53 
1, 071,213.33 
279297, 439;588 

505,086.67 

0), £0i; 733'.38 
9.091; 360. 00 

50,000,000. 00 

25,000,000.00 

MESES) 
9, 07%, 918). Bal 
38), 289, 053.338 


7,053,246. 6% 
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* ACTIVE TRANSACTIONS * 

INVSMT DESCRIPTION/POOL# 
NO. MEMO 

38501 BK AMER C.D. 
38503 BK AMER CD 
38504 BK AMER CD 
38505 BK AMER CD 
38506 BK AMER CD 
38507 BK AMER CD 
38508 BK AMER CD 
38509 BK AMER C.D. 
38510 BK AMER C.D. 
38511 BK AMER C.D. 
38512 BK AMER CD 
38513 BK AMER CD 
38514 BK AMER CD 
38515 BK AMER CD 
38518 SALOMON S/B CP 
38519 SALOMON S/B CP 
38520 SALOMON S/B CP 
38523 BK AMER CD 
38524 BK AMER CD 
38525 BK AMER CD 
38527 BK AMER C.D. 
38528 BK AMER C.D. 





2) fit SULT ay AO: 
DANIEL 


MR. 
BANK BROK 
CASH DATE 

cg 40 

9 40 

19 40 

19 40 

19 40 

9 40 

Tg 40 

19 40 

alge) 40 

19 40 

19 40 

19 40 

19 40 

19 40 

ae) 89 

19 89 

RS) 89 

19 40 

IES) 40 

159 40 

ig 40 

hy) 40 


OU 


NT Y 
DA 


O 


Et 
Tieey 


SAN 
4 


DETAIL TRANSACTION REPORT - 


MATURITY 
/ENTRY 


10/10/00 
10/31/00 
10/24/00 
10/32700 
10/24/00 
10/31/00 
10/24/00 
10/31/00 
10/24/00 
10/31/00 
10/24/00 
10/31/00 
10/24/00 
10/31/00 
10/10/00 
10/31/00 
10/10/00 
10/31/00 
10/10/00 
10/31/00 
10/24/00 
10/31/00 
10/24/00 
10/31/00 
10/24/00 
10/31/00 
10/24/00 
10/31/00 
10/16/00 
10/31/00 
10/137 00 
10/31/00 
10/16/00 
10/31/00 
10/10/00 
10/31/00 
10/10/00 
10/31/00 
10/10/00 
10/31/00 
11/27/00 
10/10/00 
11/27/00 
10/10/00 


FRANCIS 
eS Oe Oe 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-5,000,000.00 
-6,000,000.00 
-10,000,000.00 
= 37,0007 000% .00 
-18,000,000.00 
-10, 600,000.00 
-2,400,000.00 
-6,000,000.00 
=177-7,010:07/0:0:0:.00 
=2:710 007000200 
-2,000,000.00 
-8,000,000.00 
= 13%, 010,07-0.005/00 
-7,000,000.00 
-20,000,000.00 
=35;, 000;.000.00 
=25;, 0007000. 00 
-10,000,000.00 
-10,000,000.00 
-5,000,000.00 
-4,000,000.00 


-1,000,000.00 


10/01/00 TO 10/31/00 
SETTLEMENT DATE BASIS 
37 FUNDS 

TRADE / TXN COUPON 

SETTLE TYP: YIELD 

10/10/00 MAT 6,520 
10/10/00 6.520 
10/24/00 MAT 6.500 
10/24/00 6.500 
10/24/00 MAT 6.500 
10/24/00 6.500 
10/24/00 MAT 6.500 
10/24/00 6.500 
10/24/00 MAT 6.500 
10/24/00 6.500 
10/24/00 MAT 6.500 
10/24/00 6.500 
10/24/00 MAT 6.500 
10/24/00 6.500 
10/10/00 MAT 6.480 
10/10/00 6.480 
10/10/00 MAT 6.480 
10/10/00 6.480 
10/10/00 MAT 6.480 
10/10/00 6.480 
10/24/00 MAT 6.480 
10/24/00 6.480 
10/24/00 MAT 6.480 
10/24/00 6.480 
10/24/00 MAT 6.480 
10/24/00 6.480 
10/24/00 MAT 6.480 
10/24/00 6.480 
10/16/00 MAT 6.490 
10/16/00 625316 
10/13/00 MAT 6.500 
10/13/00 6.587 
10/16/00 MAT 6.500 
10/16/00 6.540 
10/10/00 MAT 6.480 
10/10/00 6.480 
10/10/00 MAT 6.480 
10/10/00 6.480 
10/10/00 MAT 6.480 
10/10/00 6.480 
10/10/00 SALE 6.520 
10/10/00 6.520 
10/10/00 SALE 6.520 
10/10/00 6.520 


Co 


4 48 7 


BOOK VALUE 
PREM / (DISC) 


PAGE: 3 

RUNG. 11/02700 = 12337 733 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 





-5,000,000.00 
-6,000,000.00 
-10,000,000.00 
-3,000,000.00 
-18,000,000.00 
-10,600,000.00 
-2,400,000.00 
-6,000,000.00 
-17,000,000.00 
-2,000,000.00 
-2,000,000.00 
-8,000,000.00 
-13,000,000.00 
-7,000,000.00 
-19,859, 383.33 
-34,804,097.22 
-24,846,527.78 
-10,000,000.00 
-10,000, 000.00 
-5,000,000.00 
-4,000,000.00 


-1,000,000.00 


=38;,,033. 33 
=O RIS. 39 
=9'97, 3051.56 
=29 1 9167 
= 11.87 (50.010 
=1057:2:63:. 89 
=23),/833.33 
-37,800.00 
=1077; LOORO0 
=127 600300 
S164 0-010 
—1'OF- 9605, 010 
—11-4),,660:200 
= 61; 74:0;.00 
=1.4'0;, 616.367. 
195), D028 
= oS ay. 2a ee 
=3 7,800.00 


=337, 80.0):.00 


—'8% 900)-00% 


-10, 866.66 


=2)7, 1 Alok G6 


5 03'8;,,033%.33 
6,059; 583.938 
HO 70997; 31055; S'6 
3, 02977 9g. Ou 
18;,178;-750.00 
10; 7057 263589 
27 423,333: 33 
6,037,800.00 
175 BOW, LOORO0 
2,012,600.00 
2,017,640.00 
8,070,560.00 
13,114, 660.00 
1, OGL, 741000 
20,000, 000.00 
35,000,000.00 
25,000, 000.00 
10,037,800.00 
10,037,800.00 
5,018, 900.00 
4,010, 866. 66 


1,002,716.66 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


DESCRIPTION/POOL# 


MEMO 


*~ 





BK AMER 


BK AMER 


BK AMER 


BK AMER 


SALOMON 


SALOMON 


SALOMON 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


BK AMER 


SALOMON 


NEW YORK TIMES C/P 


S/B:.CP 


BK AMER CD 

PG & E Cp 

BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 
BK AMER C.D. 


elt YY 4/ +C 10. Ui Ne Ty 


MaR, = 
BANK BROK 
CASH DATE 

1:9 40 

19 40 

Kg 40 

1h9 40 

i1'9 89 

19 89 

19 89 

1g 40 

19 40 

9 40 

19 40 

19 40 

159 89 

19 40 

19 40 

19 40 

40 

19 40 

1G) 40 

1&9 40 

19 40 

iL) 40 


DANIEL 


DA 


O 


EF 
Ty 


AN 
4 


DETAIL TRANSACTION REPORT - 
10/31/00 
SETTLEMENT DATE BASIS 


MATURITY 
/ENTRY 


11/27/00 
10/10/00 
11/27/00 
10/10/00 
11/27/00 
10/10/00 
11/27/00 
10/10/00 
10/11/00 
10/31/00 
10/11/00 
10/31/00 
10/11/00 
10/31/00 
L113 /00 
10/10/00 
11713700 
10/10/00 
11/13/00 
10/10/00 
1/13/00 
10/10/00 
APL (00 
10/10/00 
11/20/00 
10/02/00 
11/28/00 
10/02/00 
02/05/01 
10/02/00 
10/04/00 
10/03/00 


10/31/00 
03/27/01 
10/10/00 
03/27/01 
10/10/00 
03/27/01 
10/10/00 
03/27/01 
10/10/00 
03/27/01 
10/10/00 


10/01/00 


TRADE / 
SEILER 


10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/11/00 
10/11/00 
10/11/00 
10/11/00 
10/11/00 
10/11/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/02/00 
10/02/00 
10/02/00 
10/02/00 
10/02/00 
10/02/00 
10/03/00 
10/03/00 
10/04/00 
10/04/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 
10/10/00 


TO 


37 FUNDS 


TXN COUPON 
TYP YIELD 


FRANCIS 
15) 5534 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 





6.520 
6:..520 
6.920 
6,520 
6.520 
6.020 
6.920 
6.520 
6.520 
6.538 
6.520 
6.20918 
6.920 
6.538 
6::520 
6.520 
6.520 
6.520 
6.520 
6.920 
6.920 
6.520 
6.920 
6.520 
6.500 
6.558 
6.470 
6.037 
6.650 
6.650 
6.0520 
Gro 21 
6.520 
6.524 
6.640 
6.640 
6.640 
6.640 
6.640 
6.640 
6.640 
6.640 
6.640 
6.640 


=27,000.,000200 
-16,000,000.00 
-10,000,000.00 
-8,000,000.00 
-7,000,000.00 
-5,000,000.00 
-38,000,000.00 
-9,000,000.00 
-2,000,000.00 
-4,000,000.00 
-6,000,000.00 
-6,000,000.00 
8,000,000.00 
6,000,000.00 
35,000,000.00 
33,000,000.00 
=3'3;,'000,/0:0'0:.:00 
9,600,000.00 
4,000,000.00 
7,000,000.00 
13,000,000.00 


16,400,000.00 


CO 


4487 


BOOK VALUE 
PREM / (DISC) 


=2:,, 00:0, 000)./00 
-16,000,000.00 
-10,000,000.00 

-8,000,000.00 

=O, 980,933.30 

-4,986,416.00 
=374 896), 167 «3 

-9,000,000.00 

-2,000,000.00 

-4,000,000.00 

-6,000,000.00 

-6,000,000.00 

Wy G29, 222 322 
=O AT. =18 
5, 9318: , 53500 
= 611, 74:165,. 010 
35,000,000.00 

32,994), 023.33 

=o)! Gei67 

=3'2 994,023.33 
9,600,000.00 
4,000,000.00 
7,000,000.00 
13,000,000.00 


16,400,000.00 


=9), 433% 33 


-43,466.66 
=27,166.,66 
S233 23.0 
=1'9) O16 7.0 
=13), 984°. 00 
0S 252163 


2d 2 9'072.0,0 


=4, 708: 00 


= 9, 41 010 


=14 7-227 ..50 


= 14 27. 50 


= Op Oncol 


PAGE: 4 

RUN: 11/02/00. 122387233 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


2,005, 433.33 
762.19 
16,042,704.47 
10, 027,166.66 
8, 021,733.36 
7,000, 000.00 
5, 000,000.00 
38,000, 000.00 
300.78 

9,020, 889.22 
2,004, 708.00 
4,009,417.00 
6,014,127.50 
6,014,127.50 
-7, 929,222.22 
-5, 938,535.00 
-35,000,000.00 
-32, 994,023.33 
33, 000,000.00 
-9, 600,000.00 
=4,000, 000.00 
-7, 000,000.00 
-13, 000,000.00 


-16,400,000.00 
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INVSMT 
NO. 


Ct PL CO UN TY “OF “SAN: PR AN OT s:c oO 
MR. DANIEL DALY 415-554-4487 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 5 
10/01/00 TO 10/31/00 RUN: 11/02/00 12:37:33 
SETTLEMENT DATE BASIS 
37 FUNDS 
DESCRIPTION/POOL# BANK BROK MATURITY TRADE/  TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC)  AMORT/(ACCRET) SETTLEMENT 
apa SS SS ee mm a ei a a ee eee ee rc eee eee res eee) fests as sere ee eset 
BK AMER C.D. 19 40 03/20/01 10/10/00 PURC 6.540 12,000,000.00 12,000,000.00 
10/10/00 10/10/00 6.540 -12,000,000.00 
BK AMER C.D. 19 40 01/16/01 10/10/00 PURC 6.540 20,000,000.00 20,000,000.00 
10/10/00 10/10/00 6.540 -20,000, 000.00 
BK AMER C.D. 19 40 02/13/01 10/10/00 PURC 6.640 50,000,000.00 50,000,000.00 
10/10/00 10/10/00 6.640 -50,000, 000.00 
BK AMER C.D. 19 40 02/27/01 10/10/00 PURC 6.640 50,000,000.00 50,000,000.00 
10/10/00 10/10/00 6.640 -50,000,000.00 
BK AMER C.D. 19 40 03/13/01 10/10/00 PURC 6.540 50,000,000.00 50,000,000.00 
10/10/00 10/10/00 6.540 -50,000,000.00 
TRBILG 19 40 04/05/01 10/11/00 PURC 6.055 20,000,000.00 19,407,955.56 
10/10/00 10/11/00 6.240 -592,044.44 -19,407, 955.56 
FEDERAL NATL MTG ASSN D 19 40 03/29/01 10/11/00 PURC 6.330 13,000,000.00 12,613,694.17 
10/10/00 10/11/00 6.524 -386, 305.83 -12,613,694.17 
FEDERAL NATL MTG ASSN D 19 40 04/05/01 10/11/00 PURC 6.330 5,000,000.00 4,845,266.67 
10/10/00 10/11/00 6.532 “154,733.33 -4,845, 266.67 
FEDL HOME LOAN BK CONS 19 40 04/06/01 10/11/00 PURC 6.330 35,000,000.00 33,910,712.50 
10/10/00 10/11/00 6.533 -1,089, 287.50 -33,910,712.50 
FEDERAL NATL MTG ASSN D 19 40 06/21/01 10/11/00 PURC 6.250 20,000,000.00 19,121,527.78 
10/10/00 10/11/00 6.537 -878,472.22 =19, 121,527.78 
SALOMON S/B CP 19 89 12/01/00 10/11/00 PURC 6.480 20,000,000.00 19,816,400.00 
10/11/00 10/11/00 6.540 -183,600.00 -19, 816,400.00 
BK AMER C.D. 19 40 02/02/01 10/13/00 PURC 6.630 43,000,000.00 43,000,000.00 
10/13/00 10/13/00 6.630 -43,000,000.00 
MERRILL C/P 19 45 01/17/01 10/13/00 PURC 6.480 30,000,000.00 29, 481,600.00 
10/13/00 10/13/00 6.594 -518, 400.00 -29,481, 600.00 
MERRILL C/P 19 45 11/02/00 10/13/00 PURC 6.470 30,000,000.00 29,892,166.67 
10/13/00 10/13/00 6.493 -107, 833.33 -29,892,166.67 
MERRILL C/P V9 -45.11/16/00. 10/13/00 PURC 6.470 12,238,000.00. 12,163;,219.02 
10/13/00 10/13/00 6.510 -74,780.98 -12,163,219.02 
BNY INT (111446.54) 19 99 12/30/00 10/03/00 PURC 5.550 25,000,000.00 25,000,000.00 
10/13/00 10/03/00 5.550 -25,000,000.00 
99 10/03/00 SALE 5.550 -25,000,000.00 -25,000,000.00 -111,446.54 
10/13/00 10/03/00 5.550 5,111, 446.54 
UNITED STATES TREAS BIL 19 40 03/22/01 10/16/00 PURC 5.995 25,000,000.00 24,350,541.67 
10/16/00 10/17/00 6.155 -649, 458.33 -~24,350,541.67 
SALOMON S/B CP 19 89 12/14/00 10/16/00 PURC 6.480 50,000,000.00 49,469,000.00 
10/17/00 10/16/00 6.550 -531,000.00 -49,469,000.00 
BK AMER C.D. . 19 40 01/03/01 10/17/00 PURC 6.630 18,205,000.00 18,205,000.00 
10/17/00 10/17/00 6.630 -18,205,000.00 
BK AMER C.D. 19 40 01/03/01 10/17/00 PURC 6.630 -9,795,000.00 9,795,000.00 
10/17/00 10/17/00 6.630 -9,795,000.00 
FEDERAL NATL MTG ASSN Db 19 40 10/05/01 10/18/00 PURC 6.110 5,000,000.00 4,701,288.89 
10/17/00 10/18/00 6.498 -4,701,288.89 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


38577 


38578 


385.79 


38580 


38581 MERRILL LUNCH C/P 


38582 


38583 


38584 


38585 


38586 


DESCRIPTION/POOL# 


MEMO 


FEDERAL NATL MTG ASSN D 


FEDL HOME LOAN BK CONS 


COCA COLA CP 


LUCENT TECH CP 


LUCENT TECH CP 


MERRILL LYNCH CP 


FEDERAL NATL MTG ASSN D 


FEDL HOME LOAN BK CONS 


SALOMON SB C/P 
SALOMON SB C/P 


SALOMON CP 


* 


Cael YU OnUeNien OnE SAN 


MR. 
BANK BROK 
CASH DATE 

169 40 

19 40 

19 45 

19 45 

19 45 

19 45 

Ab) 45 

19 40 

ES 40 

19 89 

19 89 

ae) 89 


EUR AN Cs. 4C20 


DANTIEL DALY AUS = Do), 4= 4 4 8) 7 


DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 6 
10/01/00 TO 10/31/00 RUN? 21/02/00 23738 
SETTLEMENT DATE BASIS 

37 FUNDS 

MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
/ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
sh — -_ — —------—- -------—--—--—- = ee ee ee EE 
10/05/01 10/18/00 PURC 6.105 20,000,000.00 18,806,133.33 

10/17/00 10/18/00 6.493 =17 1937 866. 67 =1.8), 806,133.33 
06/ 27701 1L0/A87/00- PURG: = 16.2010 9,000,000.00 8,609,400.00 

10/17/00 10/18/00 6.481 =390),,60,0;,00 -8, 609,400.00 
01/30/01 10/24/00 PURC 6.460 45,000,000.00 44,208,650.00 

10/23/00 10/24/00 Gr, D556 = 19, 830500 -44,208,650.00 
02/14/01 10/24/00 PURC 6.450 36,600,000.00 35,859,002.50 

10/23/00 10/24/00 6.983 =740,997 90 =35;,.859'7,002250 
02/14/01 10/24/00 PURC 6.450 2,400,000.00 2,351, 410. 00 

10/23/00 10/24/00 6.583 =43 7, 9910..00 = 2, 3015410100 
12/04/00 10/23/00 PURC 6.470 15,000,000.00 14,889,470.83 

10/23/00 10/24/00 62928 =O OZ 9\. ET -14,889,470.83 
01/19/01 10/23/00 PURC 6.520. 10, 000,000.00 94842 433.33 

10/23/00 10/24/00 6.624 =4 57,7 9'66:-/64 = 9, 8427433588 
01/18/01 10/23/00 PURC 6.430 50,000,000.00 49,231,972.22 

10/23/00 10/24/00 6-530 =1.68., 027 018 =49 230 9M 222 
04/20/01 10/23/00 PURC 6.270 15,000,000.00 14,534,975.00 

10/23/00 10/24/00 6.471 -465,025.00 =1'4,,,534), 91155010 
11/21/00 10/27/00 PURC 6.490 25,000,000.00 24,887,326.39 

10/27/00 10/27/00 Gong sll 6:1 S04. 24), 880), SZ Oca. 
01.705/01 10727/00 PURC 6.500 25,000,000.00 24,684,027 .78 

10/27/00 10/27/00 6.583 SOO Zee -24, 684,027.78 
11/06/00 10/30/00 PURC 6.520 27,000,000.00 26,965,770.00 

10/30/00 10/30/00 C2528 =34;,.230:00 -26,965, 770.00 
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Cot WY / Ca OnuUGN Ty OF SAN FRANCISCO 


MR. DANIEL DALY AS Soro. Ord a4 BP] 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 7 
10/01/00 TO 10/31/00 RUN! 11702700 “12937233 
REPORT GRAND TOTALS 
ASSETS 
PAR . 
TYPE/ WEIGHTED ORIGINAL FACE PREMIUM/ AMORTIZATION/ (GAIN) / 
TXN# YIELD PAR VALUE VALUE BOOK VALUE (DISCOUNT ) (ACCRETION) (INTEREST) LOSS SETTLEMENT 
—----) THe eet A —~———-—-—-—-—----— ~—------------— ~-~----~-------- - ~~ 
PURC 6.524" 955, 238,,000..100 944,505, 724.86 ~=107322 75.14 -944,505,724.86 
( 42) 
SALE 6.095 -262000000.00 —259113014.19 2,88.6;7385.°8 1 =2, 42.6, 906,62 —638;,425.47 261,.809,908:222 
( 28) 368, 638.06 
INTR 6.167 -2,500,000.00 
( 8) 
MAT 6.569 -647000000.00 -645388068. 33 =6, 922,308.04 - 650,298,444.70 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





December 6, 2000 

The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 

1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 

San Francisco, Ca 94102-0917 } San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the yrvestment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past five months, the results reflect 


earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 71,772,117 Earned Interest Yield 
Total Net Earnings $ 68,334,569 Pooled Funds 6.198% 
Average Age of Portfolio 282 Days All Funds 6.317% 


Total cost of the securities on hand onNovember 30, 2000 was $2,667,838,095 with a market value of 
$2,677,583,574 plus fixed assets accrued earnings of $9,877,883. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
November 30, 2000. These investments are in compliance with California Code and our statement of 
investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of November 2000, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on November 30, 2000. 

4, General journal detailing purchases, sales, and interest activities during the month of 
November 2000. 


DOCUMENTS REPT 
DEC 87 2000 





Susan Leal 
Treasurer SAN FRANCISCO 
Enc. PUBLIC LIBRARY 


cc; Harvey Rose, Budget Analyst (w/Enc.) 
Ed Harrington, Controller (w/Enc.) 
Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-AIl Funds, YTD-Pooled Funds 
Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., E. Navas 
Transportation Authority — C. Clark 
San Francisco Public Library — 2 copies 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 
END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 


CxO UU Net ¥ OUR SAN 
Noi EF G DALY 4 


PO R TP FO fy i © 


ALL FUNDS 


-------- GOV'T SECURITIES ----- 
LIABILITIES 


ASSETS 
7 tapi, 657.92 
37 2olp 32209 
2,998,622, 272.46 
6.204 
2, 0617 838,095.39 
27-610, 919,903.45 
6.410 
281.88 


281.88 


EF 
15 


. 000 


.000 


AN € IS: € 6 
5 5 4 4 4 8 


iu yU Gat es SFa a cite (ees) 
11/01/00 THROUGH 11/30/00 


RUN: 
~------- TIME DEPOSITS --------- 
ASSETS LIABILITIES 
_ + 0 8 =©=©———ONAB 

00 N/A 
00 N/A 
000 N/A 
00 N/A 
00 N/A 
000 N/A 
.00 N/A 
.00 N/A 


DOCUMENTS DEPT. 


DEC 07 2690 


SAN FRANCISCO 
PUBLIC LIBRARY 


PAGE: ft 
L2/01/ 00) O82 TorZi 
TOTAL 


U8, 1141 6972 1:2 
13, 2ok, 132259) 

2, 9987 622,272.46 
6.204 

2, 667, 83:87,095.89 
2, 61:0), 919, 903:245 
6.410 

N/A 

N/A 
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SUMMARY DESCRIPTION 


Cer a/ 216) Om UMN aay: Oar 
MR. DANIEL DALY 
LON V Bo Maen TL 
INVESTMENTS OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 


SA 


(Investment 
(Investment 
(Investment 
(Investment 
(Investment 
(Investment 


(Investment 


81 


chit 


TREASURY BILLS 


TREASURY NOTES 


FNMA DISCOUNT NOTES 


FEDERAL HOME LOAN DISC NOTES 


FMC DISCOUNT NOTES 


COMMERCIAL PAPER DISC 


NEGOTIABLE C.D.'S 


19.343 (C) 


28.49% (C) 
REPORT TOTALS 
ASSETS 


FIXED 








N KR AGN CL Ss (C0 
AS =) SD 4 = dae 7 
INVENTORY RUN: 

CUPN TRDNG BOOK PAR VALUE 
RATE YIELD PRICE SHARES 
6032" 62.192" 2977410 100,000,000.00 
Seo Lo F i893. 2983912 929,005,000.00 
6.360 6.570 96.785 208,000,000.00 
6.290 65482 97.039 1537, 929), 0100-100 
6.450) 76,513 997.033 25,000,000.00 
6.006 “6.597 98-622 523, 3007, 000'..00 
6.'6319"  -6:.639) 100-0010 760,000,000.00 

6.163 6.343 98.837 2,699,234, 000.00 


PAGE: 1 
12/02/00) * 00'::02::.02: 


BOOK VALUE 


97,410,402.79 
918;,899,,.949:.63 
2017, 312,23 9039 
14'9),.3:7.0;,. B31 82 
247 5:8 7 UZ5200 
916, 086, 394576 


760,000,000.00 
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(RPTMKT) 


INVEST 
NUMBER 


38558 T 


SUBTOTAL 


35706: L 


Son On aah 


A- 35708 T 


AK 36757 T 


A. 36761. T 


Ao 35i92) © 


A 39213 T 


A 39214: Tf 


Re Siocior ay 


Be 392047, 


A. 37786 T 


BS 37 78 


Ne Se) titehekeell 


NOME} I TSS) Ae 


N= 3) OY ae 


37602 T 


DESCRIPTION 


CHE SE 
MR 


PURCHASE MATURITY DATE 


11/30/00 03/01/01 


UNITED STATES TREAS 


10/17/00 03/22/01 
BILL 
10/11/00 04/05/01 


UNITED STATES TREAS 


11/20/00 05/31/01 


UNITED STATES TREAS 


11/20/00 05/31/01 


(Investment Type) 


NOTE 

04/24/97 04/30/01 
NOTE 

04/24/97 04/30/01 
NOTE 

04/24/97 04/30/01 
NOTE (100.2) 
05/15/98: 05/15/01 
NOTE (100.2) 

OS /WS/98i: 05/15/01 
NOTE (99.21) 
06/01/99 05/31/01 
NOTE (97.8) 
08/15/96 08/15/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE (98.27) 
09/03/96 08/31/01 
NOTE, 269i. dk) 
09/03/96 08/31/01 
NOTE (99.26) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE: (99 235) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 


UNITED STATES TREAS 


BILLS 


BILLS 


BILLS 


BILLS 


11 TREASURY 





You £CeOmU Niel ay Our SAN FRANCISCO 
DANIEL DALY Al n= 9) 01 4 = 474 By 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 
OMA SENG 19 100 6.0400 25,000,000.00 24), 617, 18 7...00 
40 000 6.1336 24,618,305.56 98.46875000000 
OT ZATISEYZ 9 LOO” —5:79950 25,000,000.00 2A OS di 208 00 
40 000 6.1549 24,350,541.67 98.12500000000 
912795GA3 9 9530 ~ 6. 0550 20,000,000.00 19, 584),250:0.0 
40 O00" <6.523:9'/ V9, 407,955.96 97.90625000000 
912795GJ4 ale) 9902 6.0400 9,000,000.00 8, 730,000.00 
40 000 6.2428 8,710,000.00 97.00000000000 
912795GJ4 19 9901 6.0400 21,000,000.00 20,370,000.00 
40 000 6.2403 20,323,600.00 97.00000000000 
BILLS 3.65% (M) 6.0317 100,000,000.00 97, 8297687 S50 
6.1924 97,410,402.79 97.82968800000 
912827X64 19 LOO %6..2 500 7,000,000.00 1, 0027 187.50 
40 000 6.6928 6,892,265.63 100.0312500000 
912827xX64 19 OO. :6:..2:5'100 7,000,000.00 1, 002; 187.50 
87 000 6.6974 6, 891,171.88 100,031.25 00.000 
912827X64 a) 100 6.2500 7,000,000.00 77002, LSi.50 
74 000 6.6928 6,892,265.59 100.0312500000 
9128274E9 1£9 YOO 5.6250 30,000,000.00 29,925,000.00 
40 000 5.6135 30,009,375.00 99.75000000000 
9128274E9 159 100 5.6250 30,000,000.00 297,929 ,,0.00:500 
87 OOO” 556135 30,009,375.00 99.75000000000 
9128275H1 19 9530 25.2500 8,000,000.00 7,962,5900:-00 
40 000 5.4338 7,972,500.00 99.53125000000 
912827892 19 LOO: 47278777510 7,000,000.00 Ti SOSSipLZ5e 0.0 
40 000 8.5648 6,806,890.63 101.1875000000 
912827239 159 100 6.5000 5,000,000.00 5) O12,-9:0.05 10,0 
89 000 6.7804 4,941,406.25 100.2500000000 
912827239 9 100 6.5000 5,000,000.00 57 OVD, SO0M00 
74 000 6.7804 4,941,406.25 100.2500000000 
912827239 9 100 6.5000 5,000,000.00 5), OL, SOOO 
40 000 6.7804 4,941,406.25 100.2500000000 
QIZ28 27239 ake) 100 6.5000 5,000,000.00 5.012, 500400 
87 OOOF 7.1546 4,865,176.64 100.2500000000 
928275 P3 18) 100 5.5000 5,000,000.00 4,9 7-57, 0100200 
40 000 5.6130" 4,989,453.13 99.50000000000 
SUZ 32753 19 100 5.5000 10,000,000.00 9,950,000.00 
40 000 5.5498 9,990,700.00 99.50000000000 
9128275P3 Ie) 100. 5,000 10,000,000.00 9;,°9:50;,-0:0.0:.700 
40 000 5.6465 DO ii 2pODO.25: 99K DOU OO OOO O00 
9128275P3 kg 100 5.5000 5,000,000.00 4,975,000.00 
40 000 5.6885 4,982,421.88 99.50000000000 
GUZS 27 SES IBY) 100 5.5000 10,000,000.00 9,950,000.00 
89 000 5.5450 9,991,600.00 99.50000000000 


RUN: 


12/02/00 


PAGE: 1 
00302: 20 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
4,194.44 
SUNGARD 
187, 343:.75 
SUNGARD 
LIL SD8. 33 
SUNGARD 
67°61 4../5:8 
SUNGARD 
3:8), 175 2...0'8 
SUNGARD 


37,465.47 
SUNGARD 
37,465.47 
SUNGARD 
STAG away 
SUNGARD 
74,585.64 
SUNGARD 
714,585.64 
SUNGARD 
Peels o 
SUNGARD 
LG eT OS BS 
SUNGARD 
B27 IO269 
SUNGARD 
827996. 69 
SUNGARD 
82,596.69 
SUNGARD 
82,596.69 
SUNGARD 
69,889.50 
SUNGARD 
13:95, OROM 
SUNGARD 
1395 779 0u 
SUNGARD 
69,889.50 
SUNGARD 
MINS DOs 
SUNGARD 


UNREALIZED LOSS 


=O) Saat) 


=:6), 1639842 
desi Srey ltl 


12 LO9s AS 
lay, DA T92 


L097, 924.8%) 
VL, O15 62 


MOD V2 OM! 


$8'4.,23:77//5..400 
=8:4.,-375;2010 


-10,000.00 
267-2343 


TA OS Sie 
GAO) Sh3-05) 
Wily, O98 


14 323530 


AA, SSeS 
-40,700.00 
2.2); OD Ox 129 
=f, S28. 


-41,600.00 
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INVEST 
NUMBER 


DESCRIPTION 


M 


Coa 
R 


PURCHASE MATURITY DATE 





NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.14) 
11/27/00 08/31/01 
NOTE (99.23) 
11/30/99 11/30/01 
NOTE (99.23) 
11/30/99 11/30/01 
NOTE , 
12/31/96 12/31/01 
NOTE (98.2) 
01/31/97 01/31/02 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) 
01/31/97 01/31/02 
NOTE (99.11) 
01/31/97 01/31/02 
NOTE (99.25) 
01/31/97 01731/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.25) . 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 


TyYy/y COUNTY 
DANIEL 





Oo SAN Banani Ck sie 
DALY 4S. = 55 4-= 4 478 7 
INVESTMENT INVENTORY WITH MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 
912827 9P3 ee) 100: 5.5000 5,000,000.00 APIS) .0010: 200 
89 000 5.6885 4,982,421.88 99.50000000000 
91282 79P3 19 100 5.5000 10,000,000.00 9, 950,'000 .00 
74 000 5.5450 9,991,600.00 99.50000000000 
9128275P3 9 100 5..5000 5,000,000.00 4,975,000.00 
74 000 5.6885 4,982,421.88 99.50000000000 
9128:275P3 9) 100 5.5000 5,000,000.00 4,975,000.00 
87 000 5.6885 4,982,421.88 99.50000000000 
912827 SP3 BS) 9530 5.5000 10,000,000.00 9-950; 000.00 
87 000 5.5450 9,991,600.00 99.50000000000 
9128275P3 19 100 5.5000 45,000,000.00 44,775,000.00 
40 000 6.2902 45,337,985.59 99.50000000000 
9128272E5 19 LOO 5. 87/50 25,000,000.00 24, 993, 125.00 
40 000 6.0306 24,927,734.38 99.81250000000 
91 28272E5 19 100 5.8750 25,000,000.00 24, 9934.029200 
87 000 6.0306 24,927,734.38 99.81250000000 
9128272E1 1B) 100" 6.2250 10,000,000.00 °10,012,500.00 
40 000 6.1864 9,976,562.50 100.1250000000 
912827266 19 100 6.2500 10,000,000.00 VO; 02:87 25'.: 010 
89 000 6.7101 9,807, 262.50>. 100.284 2500000 
912827266 159 1 6.2500 20,000,000.00 20, 056; 250.00 
89 000 6.6536 19,661,368.75 100.2812500000 
912827266 Lg 100 6.2500 4,000,000.00 4,011,250.00 
74 000 6.4092 37913, 429-00) 1002282500000 
912827266 19 I, 16.2500 6, 000,000.00 6,016,875.00 
74 000 6.4092 5, 999; 687.50 TOO .2812500000 
912827266 19 100 6.2500 5,000,000.00 5,014,062.50 
87 000 6.3051 4,988,350.00 100.2812500000 
912827266 159 100 6.2500 10,000,000.00 100287425). 00 
74 000 6.3702 9,949, 218.70 -100.;281 2500000 
912827266 Eo 100 6.2500 10,000,000.00 10,028 125:.'010 
89 000 6.3720 9,948,437.50 100.2812500000 
912827266 19 100 6.2500 10,000,000.00 NO 0287125 500 
89 000 6.3609 9, 953,125.00 100.28702500000 
912827266 19 100 6.2500 10,000,000.00 10;, 028, 125.00 
74 000 6.3702 9, 949,208.75. 100), 28122500000 
9128275X6 1S 1 6.3750 8,000,000.00 8,032, 500.00 
40 000 6.6164 7,964,375.00 100.4062500000 
9128275X6 159 100 6.3750 8,000,000.00 8,032,500.00 
WS) 000 6.5061 7,980,625.00 100.4062500000 
9128275X6 iE) LOO: °62.8:/50 8,000,000.00 8,032,500.00 
89 000 6.5061 7,980,625.00 100.4062500000 
9128275X6 Ib LOO; “6.37/50 8,000,000.00 8, 032, 500. 00 
89 000 6.6121 7,965,000.00 100.4062500000 
9128275X6 ES) LOO! - 6.3750 8,000,000.00 8,032,500.00 
87 OOO “Gk S019 7,981,250.00 100.4062500000 
9128275X6 19 LOO 6.3750 8,000,000.00 8,032,500.00 
87 000 6.6121 7,965,000.00 100.4062500000 


RUN: 


12/02/00 


PAGE: 2 
00:02:20 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
69,889.50 
SUNGARD 
1397, 7797.08 
SUNGARD 
69,889.50 
SUNGARD 
69,889.50 
SUNGARD 
SO w/e) iO: 
SUNGARD 
62:9;,005..53 
SUNGARD 
4,035.03 
SUNGARD 
4,035.03 
SUNGARD 
296,317.93 
SUNGARD 
208,899.46 
SUNGARD 
4177 7198)...91 
SUNGARD 
837,999.78 
SUNGARD 
125733967 
SUNGARD 
L444 9273 
SUNGARD 
208,899.46 
SUNGARD 
208%7:899.46 
SUNGARD 
208,899.46 
SUNGARD 
208,899.46 
SUNGARD 
170, 461.. 96 
SUNGARD 
17/0, 461596 
SUNGARD 
170,461.96 
SUNGARD 
170,461.96 
SUNGARD 
170,461.96 
SUNGARD 
170,461.96 
SUNGARD 


UNREALIZED LOSS 


=, AZ Ols 
-41,600.00 
=7, 421.318 
=17,.4215. 818 


-41,600.00 
3:8) 67) 1 OM, 


25, 390).162 
25,390 62 
3'5;,937 50 
220,862.50 
394,881.25 
387 125°300 
577 23:7i..50, 
25, 112550 
78,906.30 
19), 6847 2750 
75,000.00 
18, 906.25 
68), 125;00 
515, 87500 
51), 8100) 
67,500.00 
Sk, 25000 


67,500.00 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


€ 
M 


R 


PURCHASE MATURITY DATE 


I 


PY ClOcUEN Jey 


DANIEL 


INVESTMENT INVENTORY WITH 





NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (100.60) 


10/31/97 10/31/02 
NOTE (100.60) 
10/31/97 10/31/02 
NOTE (100.60) 
10/31/97 10/31/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.13) 
03/31/98 03/31/03 
NOTE (99.13) 
03/31/98 03/31/03 
NOTE (99.23) 
06/01/98 05/31/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (99.22) 
11/16/98 11/15/03 
NOTE (98.25) 
11/16/98 11/15/03 
NOTE (98.25) 
11/16/98 11/15/03 
NOTE (99.8) | 
11/16/98 11/15/03 
NOTE (99.8) 
11/16/98 11/15/03 


NOTE (99.8) 
1/16/98) 11/25/03 
NOTE (98.26) 


11/16/98 11/15/03 


Oh SAN FRANCISCO 
DALY 4175 —-5 5 4 — 4.4 8 7 
MARKET VALUE 
INVESTMENTS OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE 
BROK SAFE YTM TR BOOK MARKET PRICE 
9128272580 19 1 6.6250 10,000,000.00 NOP LOS p25 00 
50 000 6.7526 9,946,600.00 101.0312500000 
GI2827 247 19 LOO. “62.2500 25,000,000.00 25,164,062. 50 
87 000 6.5249 24,873,046.88 100.6562500000 
9282 h2N7 19 100; 6.2500 25,000,000.00 25,164,062.50 
40 000 6.5249 24,873,046.88 100.6562500000 
912827217 M9 100 6.2500 25,000,000.00 25), W645 0102.. 50 
89 000 6.5249 24,873,046.88 100.6562500000 
9128273L4 19 100 5.7500 15,000,000.00 1570287, 2256, 00 
40 000 5.7064 15,028,125 .00- L200 21875000000 
9128273L4 19 HOO: 4 5% 750:0 15,000,000.00 57,0287, 25):.00 
89 000 5.7082 15/'02:6;:953.513 LOO. 1875000000 
9128273L4 19 100 5.7500 15,000,000.00 15,028, 125.00 
87 000 5.7082 15,026, 953.13 100.1875000000 
9128274B5 19 5005 5.5000 200,000.00 LOO. 302-50 
89 000 5.6148 199,010.00 99.78125000000 
9128274B5 19 LOO. 5.5000 8, 650;,,000500 48,631 07813 
89 000 5.6160 8,606,732.50 99.78125000000 
9128274B5 19 3052 “5.5000 150,000.00 149,671.88 
89 000 5.6148 1495-257 .50-~ 99.. 78125000000 
9128274B5 19 3051 5.9000 1,000,000.00 99778 12 50 
89 000 5.6043 995,500.00 99.78125000000 
9128274B5 19 100-5, 50100 10,000, 000.00 9 D187 L25 20'0 
87 000 5.6149 9,950,500.00 99.78125000000 
9128274B5 9 100 5.5000 10,000,000.00 OF 1:8) LZio~ OO 
74 000 5.6149 9,950;500.00 99:.78125000000 
9128274B5 19 100 5.5000 10,000,000.00 F978, 125.00 
89 000 5.6397 9,939; 843-75 I9S7SEZ5000000 
9128274B5 ALY) 10.0" 5.50.00 10,000,000.00 OF 8250.0 
40 O00* (5.6397 9,939,843.75 99.78125000000 
9128274H2 19 100 5.5000 25,000,000.00 247, 95371259-00 
74 000 5.5634 24,931,640.63 99.81250000000 
40 25355 5.7500 5,000.00 5), 025): O10 
40 000 7.5200 4,431.25 100.5000000000 
912827403 19 9530 4.2500 10,000,000.00 97643, 750.00 
50 000 4.3250 9,966,600.00 96.43750000000 
912827403 19 100 4.2500 10,000,000.00 976435750200 
74 000 4. 521-7. 9,879,687.50 96.43750000000 
9128274U3 Au) 100 4.2500 10,000,000.00 9,643,750.00 
89 000 4.5217 9,879,687.50 96.43750000000 
912827403 19 HOO; 452500 10,000,000.00 97'643771502,00 
89 000 4.4206 9,924,218.75 96.43750000000 
912827403 aL) 100 4.2500 10,000,000. 00 9, 643, 750: 00 
40 000 4.4189 9,925,000.00 96.43750000000 
912827403 iby) 100 4.2500 10,000,000.00 9764'3;, 150500 
74 000 4.4189 9,925,000.00 96.43750000000 
9128274U3 te 100 4.2500 10,000,000.00 9,643,750.00 
40 OOO. 455252 DSi BhaleZon, 0,0 


96.43750000000 


RUN: 


12/02/00 


PAGE: 3 


00:02:20 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 


56; 1733543 
SUNGARD 
653,872 28 
SUNGARD 
6937, 872.28 
SUNGARD 
653,872.28 
SUNGARD 
737; 8:60:50 
SUNGARD 
713: 360"..50 
SUNGARD 
73:8 60.550 
SUNGARD 
1, S363 
SUNGARD 
81,034.34 
SUNGARD 
1,405.22 
SUNGARD 
resol ks! 
SUNGARD 
937,68 1532 
SUNGARD 
93, 681...32 
SUNGARD 
937.681.32 
SUNGARD 
937, 68.32 
SUNGARD 
Sil Tail: 
SUNGARD 
84.38 
SUNGARD 
18), 784253 
SUNGARD 
18, 78453 
SUNGARD 
18,784.53 
SUNGARD 
L87 1b4y 53 
SUNGARD 
187 184S53 
SUNGARD 
18, 784.53 
SUNGARD 
IS yaefhissal 5 SS} 
SUNGARD 


UNREALIZED LOSS 


156, 525:..00 
291 OLS, 462 
291 ONS 162 
291 OM SReZ 
0.00 

apr eae) 7) 
Ube aeons 
552-90 
24,345.63 
414.38 

27 32,200. 
297, 625'00 
271 3620.00 
387, 2825 
387 28MauZ5 
21,484.37 


BS) a 1S) 


~322, 850.00 
-235, 937.50 
-=235, 937.50 
-280, 468.75 
~281, 250.00 
-281, 250.00 


—2347, Sst oR00 
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Coe ee / Cn Or UNE Tax QO F SAN FRANCIS 
MR DANIEL DALY 4 = S014 = rd 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSZEP BANK FUND CPN RATE PAR/ SHARES 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK 
37144 T NOTE (98.26) 9128274U3 19 100 4.2500 10,000,000.00 
12/16/98 11/25/03 87 000 4.5234 9, 818906225 
37146 T NOTE (98.30) 9128274U3 19 100 4.2500 40,000,000.00 
11/16/98 11/15/03 40 000 4.4943 397,566,875 ...00 
38616 T NOTE. (95.26) 912827403 19 100 4.2500 15,000,000.00 
11/28/00 11/15/03 40 000 5.8164 14,319 125308 
37378 T-NOTE (99.22) 9128275A6 19 100 4.7500 15,000,000.00 
02/16/99 02/15/04 74 000 4.8246 14, 950,781.25 
37379 T NOTE. (99:12) 9128275A6 19 100 4.7500 15,000,000.00 
02/16/99 02/15/04 , 74 000 4.8925 14, 906,250.00 
38473 T NOTE (95.27) 9128275A6 1e9 100 4.7500 15) 70:0107 00.000 
08/15/00 02/15/04 40 000 6.0915 14, 374,218. 75 
38474 T NOTE (95.27) 9128275A6 9 100 4.7500 15,000,000.00 
08/15/00 02/15/04 45 000) --620915 1A STA 218i af 
38476 T NOTE (95.27) 9128275A6 dbs) 100 4.7500 15,000,000.00 
08/15/00 02/15/04 89 000 6.0925 14,374,218). 7S 
38477 T NOTE (95.18) 9128275A6 19 100 4.7500 15,000,000.00 
08/15/00 02/15/04 40 000 6.1845 14,382, 032.125 
37949 T NOTE: (99:17) 9128275F5 19 100 5.2500 20,000,000.00 
11,/15/992 05/15/04 45 000 5.8824 19,506,250.00 
38273 T NORE 2(99222) SI2Z82TSE5 19 100 5.2500 10,000,000.00 
05/10/00 05/15/04 45 000 6.7885 AGT, 18H. 50 
38274 T NOTE; (99.22) 91 28275F5 129 FOO 5.2500 10,000,000.00 
05/10/00 05/15/04 87 000-- 6.7932 9,465, 625-100 
A 38275 T- NOTE* (99.22) OL28 2795 19 HOO’ 5.2500 10,000,000.00 
05/10/00 05/15/04 89 000 6.7885 9 AiG, UBT 50 
A 38276 T NOTE (99.22) OU 282755 19 100 -5.2500 20,000,000.00 
05/10/00 05/15/04 40 000 6.7885 18,934,375.00 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 34.42% (M) 5.5180 929,005,000.00 
5. 893i” 918,899.94 9563 
A 38384 FEDERAL NATL MTG ASSN DISC 313588U29 1.9 924 6.4900 5,000,000.00 
06/30/00 12/21/00 89 000 6.7002 An BAS; 1S Be 338 
A 38582 FEDERAL NATL MTG ASSN DISC 313589ATO 9 100 6.4300 50,000,000.00 
10/24/00 01/18/01 40 000 6.5303 49;, 28ib- Gi 2A 
A 38452 FEDERAL NATL MTG ASSN DISC 313589BA0 19 9530 6.4400 15,000,000.00 
08/04/00 01/25/01 40 000 -6.6469" 14,533,100. 00 
A 38453 FEDERAL NATL MTG ASSN DISC 313589BA0 ales) 923 6.4400 15,000,000.00 
08/04/00 01/25/01 40 000 6.6469 14,533, 100.00 
A 38455 FEDERAL NATL MTG ASSN DISC 313589BH5 its) 901 6.4400 10,000,000.00 
08/04/00 02/01/01 45 000- (6.6555 OF OMG, olla: 
A 38457 FEDERAL NATL MTG ASSN DISC 313589BH5 LY) 100 6.4400 35,000,000.00 
08/04/00 02/01/01 40 000: 6.6555 337,866, 738. 89 
A 38559 FEDERAL NATL MTG ASSN. DISC 313589DR1 19 7622 6.3300 13,000,000.00 
10/11/00 03/29/01 40 000" 6.52389 12, 637, 694. iy 


MARKET VALUE 

MARKET PRICE 

9,643,750.00 
96.43750000000 
38; 975,000.00 
96.43750000000 
14,465, 625.00 
96.43750000000 
14,648, 437.50 
97.65625000000 
14,648, 437.50 
97.65625000000 
14, 648,437.50 
97.65625000000 
14,648, 437.50 
97.65625000000 
14, 648,437 «50 
97.65625000000 
4.4, 648,437.50 
97.65625000000 
EOF BL87. 750300 
99.09375000000 

DIO DRS. 20.0 
99.09375000000 

9), 910,935.00 
99.09375000000 

9910 977321:5700 
99.09375000000 
19°8187-750.00 
99.09375000000 
921, 68:0),.334 . Sil 
99.21155800000 


4, 98271385319 
99.64277777778 
MOO, SSS eS 
99.14266666667 
145, 852/645.183 
99.01763888889 
47 852/645. 83 
99.01763888889 
D889 paqe =18 
Seventh S)g/ v/a eels) 
3/4, 604), 22222 
SSI TET] LIA Tis: 
LAT AS, LIS .388 
9. 958833383388 


RUN: 


12/02/00 


PAGE: 4 
00:02:20 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 


18,784.53 
SUNGARD 
757 USB. a2 
SUNGARD 
28), 1165.80 
SUNGARD 
209, 103°. 26 
SUNGARD 
209, 103.26 
SUNGARD 
20971032216 
SUNGARD 
209, 103°. 26 
SUNGARD 
2:09; L03'22:6 
SUNGARD 
209; TO3E26 
SUNGARD 
46,408.84 
SUNGARD 
23,204.42 
SUNGARD 
23204542 
SUNGARD 
23,204.42 
SUNGARD 
46,408.84 
SUNGARD 


138,.813<89 
SUNGARD 
3303.61 
SUNGARD 
319,316.67 
SUNGARD 
319, 316.67 
SUNGARD 
21D -Ba Mes 
SUNGARD 
745) 002.20 
SUNGARD 
116,577.50 
SUNGARD 


-235,156.25 
-991,875.00 

97,265.62 
=302; 343.75 


=257 18230 
2A 2 BR hs, 


274,218.75 
274, 218: 519 
316,406.25 
312,500.00 
442,187.50 
443,750.00 
442, 2877.50 


884,375.00 


7,475,242.14 
= 4° 0710), 3 08iakS 


166.67 

.00 
229.16 
229-6 
688.89 


2, Culelalealt 


=i), 278.34 
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Git yY / C.O-UN Ty OF SAN EUR AON IG i “S7Gro 
MR. DAN I BL DALY 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 5 
(RPTMKT) RUN: 12/02/00 00:02:20 
INVESTMENTS OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/ SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 

38560 FEDERAL NATL MTG ASSN DISC N 313589DY6 19 9901 6.3300 5,000,000.00 4,890,451.39 44,837.50 347 222 
10/11/00 04/05/01 40 000 6.5321 4,845,266.67 97.80902777778 SUNGARD 

38620 FEDERAL NATL MTG ASSN DISC N 313589FZ1 19 100 6.2700 15,000,000.00 14,549,775.00 5 2252.00 4,350.00 
11/29/00 05/24/01 40 000 6.4683 14,540,200.00 96.99850000000 SUNGARD 

38562 FEDERAL NATL MTG ASSN DISC N 313589HD8 19 9530 6.2500 20,000,000.00 19, 306,466.67 LTT HOSS 238 7, 855456 
10/11/00 06/21/01 40 000 6.5371 19, 121,527.78 96.53233333333 SUNGARD 

38574 FEDERAL NATL MTG ASSN DISC N 313589MP5 19 100 6.1100 5,000,000.00 4,740,625.00 37,338.89 1,997.22 
10/18/00 10/05/01 40 000 6.4982 4,701,288.89 94.81250000000 SUNGARD 

38575 FEDERAL NATL MTG ASSN DISC N 313589MP5 19 LOO ~6. 2050 20,000,000.00 18, 962,500.00 1.49:,.233 333 Vp LSS. Si4 
10/18/00 10/05/01 40 O00 6.4926 18,806,133.33 94.81250000000 SUNGARD 

SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO 7.62% (M) 6.3599 208,000,000.00 203,941,575.27 2,605,053.89 25,408.33 

6.5698 201,312,391.39 98.04883400000 -1,278.34 

38385 FEDL HOME LOAN BK CONS DISC 313384U31 19 859 6.4700 7,000,000.00 6,973,785.00 1935740255 204-. 17 
06/30/00 12/22/00 89 000 6.6801 6,779,840.28 99.62550000000 SUNGARD 

38386 FEDL HOME LOAN BK CONS DISC 313384U80 19 901 6.4700 10,000,000.00 9,953, 633.33 2762772222 eX oiiles deal 
06/30/00 12/27/00 89 000 6.6863 9,676,500.00 99.53633333333 SUNGARD 

38597 FEDL HOME LOAN BK CONS DISC 313385AB2 19 927 6.4400 8,000,000.00 7,954,346.67 31,484.44 1:42: 223 
11/09/00 01/02/01 40 000 6.5028 77-922;-720200' —99'542933333333 SUNGARD 

38561 FEDL HOME LOAN BK CONS DISC 313385DZ6 19 100 6.3300 35,000,000.00 34,228,250.00 3137862750 3,675.00 
10/11/00 04/06/01 40 000 625333 33,910,712.50 97.79500000000 SUNGARD 
38583 FEDL HOME LOAN BK CONS DISC 313385EP7 19 LOO- 6227/00 15,000, 000.00 14, 632,500.00 99,275.00 

10/24/00 04/20/01 40 000 6.4706 14,534,975.00 97.55000000000 SUNGARD -1,750.00 

38623 FEDL HOME LOAN BK CONS DISC 313385FJ0 19 100 6.2000 39,929,000.00 38,835,610.88 6,876.66 .18 
11/30/00 05/09/01 40 O00 —G.3757 38,828,734.04 97.26166666667 SUNGARD 

38613 FEDL HOME LOAN BK CONS DISC 313385FL5 19 100 6.2600 30,000,000.00 29,168,166.67 52, 166467 8,050.00 
11/21/00 05/11/01 40 000 6.4518 29,107, 950..00° 972257222999 92 SUNGARD 

38576 FEDL HOME LOAN BK CONS DISC 313385HK5 19 100 6.2000 9,000,000.00 8,679,160.00 68,200.00 1,560.00 
10/18/00 06/27/01 40 000 6.4813 8,609,400.00 96.43511111111 SUNGARD 

SUBTOTAL (Investment Type) 43 FEDERAL HOME LOA _ 5.623 (M) 6.2905 153,929, 000500 L507; 425.452)..55 1,042,378.04 13,992.69 

6.4823 149,370,831::.82 97.72392000000 -1,750.00 

38596 FEDL HOME LN MTG CORP DISC N 313397AB7 19 924 6.4500 25,000,000.00 DAS 86sec S38 98,541.67 666.66 
11/09/00 01/02/01 40 000 6.5130 24,758,125.00 99.42933333333 SUNGARD 

SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT . 93% (M) 6.4500 25,000,000.00 DAO STPoS sr oS 98,541.67 666.66 

; GosiO: 24,758,125.00 99.42933300000 

38563 SALOMON S/B CP 7954WOM10 19 100 6.4800 20,000,000.00 20,000,000.00 183,600.00 0.00 
10/11/00 12/01/00 89 000 6.5400 19,816,400.00 100.0000000000 SUNGARD 
38580 MERRILL LYNCH CP 59018JM43 19 9530 6.4700 15,000,000.00 14,991, 900.00 102, 4411.67 

10/23/00 12/04/00 45 000 6.5180 14,889,470.83 99.94600000000 SUNGARD =12.50 
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RUN: 12/02/00 


CURR ACCR INT 
PRICE SOURCE 


PAGE: 6 
00:02:20 


UNREALIZED GAIN 
UNREALIZED LOSS 








Gl TY / COU N TD ¥ OE SAN Pa ANC E Sice oO 
MR... DAN IE L DALY A erot = ovo) 7 4t =e Ay 8 i/ 
INVESTMENT INVENTORY WITH MARKET VALUE 
(RPTMKT) 
INVESTMENTS OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE 
NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE 
38571 SALOMON S/B CP 7954WOME2 19 9530 6.4800 50,000,000.00 49,883,000.00 
10/16/00 12/14/00 89 000 6.5496 49,469,000.00 99.76600000000 
38594 SALOMON SB C/P 7954WOMJ1 RY, 900 6.4800 10,000,000.00 9,969,400.00 
11/08/00 12/18/00 89 000 6.5270 9,928,000.00 99.69400000000 
38593 SALOMON SB C/P 7954WOMK8 19 9901 6.4800 25,000,000.00 24,919,000.00 
11/08/00 12/19/00 89 000 6.5282 24,815,500.00 99.67600000000 
38585 SALOMON SB C/P 7954WONSO 169 100 6.5000 25,000,000.00 24,842,500.00 
10/27/00 01/05/02 89 000 6.5832 24,684,027.78 99.37000000000 
38587 QUINCY “CP 74838UN85 19 100 6.5800 49,000,000.00 48,664,840.00 
11/02/00 01/08/01 40 000 6.6616 48,399,940.56 99.31600000000 
38521 MERRILL LYNCH CP 59018JN91 aly) LOO 6... 5:00 20,000,000.00 19,859,600.00 
09/18/00 01/09/01 45 000 6.6458 19,591,316.67 99.29800000000 
38588 SALOMON CP 7954WONCS 19 100 6.5300 30,000,000.00 297, 113%, 200; 40:0 
11/02/00 01/12/01 89 000 6.6152 29,613,641.67 99.24400000000 
38565 MERRILL C/P 59018JNH3 1g 100 6.4800 30,000,000.00 29,746,200.00 
10/13/00 01/17/01 45 000 6.5939 29,481,600.00 99.15400000000 
38581 MERRILL LUNCH C/P 59018JNK6 als) 100° 6.5200 10,000,000.00 179,921, 800.00 
10/23/00 01/19/01 45 000 6.6244 9,842,433.33 99.11800000000 
38577 COCA COLA CP 19121DNW1 ale) 9530 6.4600 45,000,000.00 44,511,750.00 
10/24/00 01/30/01 45 000 6.5756 44,208,650.00 98.91500000000 
38617 MERRILL LUNCH CP 59018JNWO 19 100 6.5800 50,000,000.00 49,457,500.00 
11/28/00 01/30/01 45 000 6.6567 49,424,250.00 98.91500000000 
38598 WELLS FARGO CP 9479FOP12 gee) 1 6.4900 21,300,000.00 217 O16de, EONS. 50 
12/16/00 02/01/02 41 000 6.5814 21,004,326.42 98: 87983333333 
38619 SALOMON SB C/P 7954WOPO2 19 100 6.5300 25,000,000.00 24,683, 9445..67: 
11/29/00 02/09/01 89 OOO 6.6164 24,673,500.00 98.73416666667 
38612 SALOMON C/P 7954WOPC3 19 LOO. “6.92010 33,000,000.00 32), 9:64 , 37:2. 50 
11/20/00 02/12/01 89 000 6.6207 32,497,960.00 98.67991666667 
38578 LUCENT TECH CP 54946JPE6 19 953'0)- 6.4500 36, 600,000.00 36, 1087-6425 50 
10/24/00 02/14/01 45 000 6.5833 35,859,002.50 98.64375000000 
38579 LUCENT TECH CP 54946JPE6 159 1 6.4500 2,400,000.00 2, 367450: 010 
10/24/00 02/14/01 45 000 6.5833 2,351,410.00 98.64375000000 
38599 WELLS FARGO CP 9479FOPP9 169 928 6.4900 19,700,000.00 19-400; F-57200 
11/16/00 02/23/01 41 000 6.6079 19,348,404.25 98.48100000000 
38600 WELLS FARGO CP 9479FORP2 1e9 929" “624900 6, 300,000.00 6,204, 303.00 
11/16/00 02/23/01 41 000 6.6079 6,187,560.75 98.48100000000 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER 19.38% (M) 6<5063) 523-300 ,000500 S28 ,/9lS;918 217 
625972 * S16; 086,394.76 99F16222400000 
38436 BK AMER C.D. 06050EQ0C2 IES 100 6.7300 50,000,000.00 497, 996,612 105 
07/18/00 12/19/00 40 000 6.7300 50,000,000.00 99.99322409508 
38437 BK AMER C.D. 06050EQE8 AW) 100 6.8600 50,000,000.00 4:9), 999; 962.410 
07/19/00 01/02/01 40 000 6.8600 50,000,000.00 99.99992479646 
38572 BK AMER C.D. 06050BUE3 1g) 100 6.6300 18,205,000.00 18,203,048. 62 
10/17/00 01/03/01 40 000 6.6300 18, 2Z05,000200! S99. 98928tO2n9S 


414,000.00 0.00 
SUNGARD 
41,400.00 0.00 
SUNGARD 
103,500.00 0.00 
SUNGARD 
Aoi ashes chee tlk 486.11 
SUNGARD 
299 NLA 22 Dy Tee 
SUNGARD 
267, 083.33 650.00 
SUNGARD 
1577, 808i.33 1G, HSO00 
SUNGARD 
264,600.00 0.00 
SUNGARD 
68,822.22 544.45 
SUNGARD 
306,850.00 
SUNGARD =3 57-150! 0.0 
27,416 167 57 88395 
SUNGARD 
S77 I98s HO 
SUNGARD =73'3'. 67 
9,069.44 Sans) 
SUNGARD 
65, 743.33 669.17 
SUNGARD 
249,185.00 
SUNGARD =4 91D. 00 
16,340.00 
SUNGARD -300.00 
93), 21:2 108 
SUNGARD =9 SESS 
7, W3'6.-25 
SUNGARD =Z 94 A100 
2,824,030.40 Lo; On ieom 
=107 584.50 
Wp 21 lip Dee eee 
SUNGARD =37 SBS 
1,286,250.00 
SUNGARD =3 7/60 
150,873.94 
SUNGARD =i, Joi 38 
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(RPTMKT) 


INVEST 
NUMBER 


DESCRIPTION 


Crea 


M 


R 


PURCHASE MATURITY DATE 


Yenc 


© UN TD x 
DANIEL 


INVESTMENT INVENTORY WITH 


INVESTMENTS 


BANK 





BK AMER C.D. 
10/17/00 01/03/01 
BK AMER C.D. 
09/26/00 01/16/01 
BK AMER C.D. 


10/10/00 01/16/01 
BK AMER CD 

12/02/00 01/16/04 
BK AMER CD 

11/02/00 01/31/01 


BK AMER C.D. 
LL/07/ 0OM0L/ 34/01 
BK AMER C.D. 
10/13/00 02/02/01 
BK AMER CD 
10/02/00 02/05/01 
BK AMER C.D. 
10/10/00 02/13/01 
BK AMER C.D. 
10/10/00 02/27/01 
BK AMER C.D. 
09/06/00 03/06/01 
BK AMER C.D. 
10710/00 03713/01 
BK AMER C.D. 
09/06/00 03/20/01 
BK AMER C.D. 
10/10/00 03/20/01 
BK AMER C.D. 
11/07/00 03/21/01 
BK AMER C.D. 
LO/L0/00 03727701 
BK AMER C.D. 
10/10/00 03/27/01 
BK AMER C.D. 
107 1:0,400 .03:/27,/02 
BK AMER C.D. 
10710700. 03/27/01 
BK AMER C.D. 
10/10/00 03/27/01 
NEGOTIABLE C.D.'S 
11/21/00 04/16/01 
BK AMER C.D. 
11/20/00 07/18/01 
BK AMER C.D. 
11/20/00 07/18/01 
BK AMER C.D. 
11/20/00 07/18/01 


CUSIP 

BROK 

O6050BUE3 19 
40 

O6050ETM7 19 
40 

O60S50ETV7 ug 
40 

O6050EUR4 iS) 
40 

O06050EUS2 19 
40 

O6050EUTO 19 
40 

O6050EUC7T 19 
40 

O6050ETS4 19 
40 

O6050ETWS ie, 
40 

O6050ETX3 aks) 
40 

06050ESR7 19 
40 

O60S50ETY1 9 
40 

O6050ESS5 19 
40 

06050ETZ8 189 
40 

06050EUU7 159 
40 

O6050EUA1L ity) 
40 

O6050BEUA1 19 
40 

O6050EUA1 19 
40 

O6050EUA1 e9 
40 

O6050EUAL KS 
40 

O6050EVC6 19 
40 

06050EVAO U9 
40 

06050EVAO 169 
40 

O06050EVAO 19 
40 


OF 
DALY 


SAN 


Ae 45) = 
MARKET 


r 


RANCIS 
aye) 
VALUE 


OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 


FUND 
SAFE 


CPN RATE 
YTM TR 


PAR/ SHARES 
BOOK 





6.6300 
6.6300 
6.6400 
6.6400 
6.5400 
6.5400 
6.6000 
6.6000 
6.6000 
6.6000 
6.6200 
6.6200 
6.6300 
62-6300 
6.6500 
6.6500 
6.6400 
6.6400 
6.6400 
6.6400 
6.6700 
6.6700 
6.5400 
6.5400 
6.6700 
6.6700 
6.5400 
6.5400 
6.6100 
6.6100 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 


6.6400" 


6.6400 
6.6100 
6.6100 
6357/00) 
6.5700 
6.5700 
6.5700 
6.5700 
6.5700 


97795; 00.000 
251, 0.0:0/,0.0:0..00 
25,000,000.00 
20,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
43,000,000.00 
43,000,000.00 
35,000,000.00 
35000, 0100..00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25) 10:00 7:0:0/0'.'0.0 
50,000,000.00 
50,000,000.00 
25,000,000.00 
257,000), 00'0:..00 
12,000,000.00 
12,000,000.00 
50,000,000.00 
50,000,000.00 

9, 600,000.00 

9,600,000.00 

4,000,000.00 
4,000,000.00 
7,000,000.00 
7,000,000.00 
13,000,000.00 
13,000,000.00 
16, 400,000.00 
16, 400,000.00 
35,000,000.00 
35,000,000.00 
40,000.00 
40,000.00 
93,000.00 
93,000.00 
175,000.00 
175,000.00 


S 


O 


4-448 7 


MARKET VALUE 
MARKET PRICE 
97 793:, 9:50:::08 
G9: 98928110279 
24,9955, 1 8703 
99.98314811403 
V9 994, S12) 82 
99.97256409105 
AO D9 AG IOS. oll 
99.98390701988 
19, 9.97, ;81-9°.:2:8 
99. 93:90 9'64:229.0 
4979916, 761.21 
9999352242029 
42-999; Sal 285 
99.98970196616 
34,996, 637.48 
9:99:90 392781930 
"AO, 9947 61 9F So) 
99.98923901116 
4977. 99363734 
99.98726268684 
24,998,441.83 
9999376730333 
49,984,406.78 
99.96881355604 
24,998 ,219'..08 
99.99287630955 
Im 9967, O08. saek 
99". 9667 3592440 
49), 9987, 816592 
9'9:, 9977633814 7.9'4 
OF O99 63S. 16 
99:.99618497986 
3,999,847 4:0 
99.99618497986 
67 OO SZ 
99.99618497986 
N27 O99 S04 10S 
99.99618497986 
1673 99), Si 4. SIA 
99.99618497986 
357, 00U, KSsouZ 
100.0033820534 
40,006.89 
100.0172232140 
937,016) 102 
100.0172232140 
175/030). 14 
100.0172232140 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


81,176.06 
SUNGARD 
304,333.33 
SUNGARD 
188,933.33 
SUNGARD 
265i7,833-. 33 
SUNGARD 
10:6, 333.33 
SUNGARD 
220,666.67 
SUNGARD 
38:8; 03.917 
SUNGARD 
387-9667 
SUNGARD 
A719, S09 ..5'6 
SUNGARD 
A.D), DOO). o'6 
SUNGARD 
398), 3:40) 322 
SUNGARD 
AT2) S83653 
SUNGARD 
398i, 347.22 
SUNGARD 
113,360.00 
SUNGARD 
2207338 633 
SUNGARD 
92,074.67 
SUNGARD 
38,364.44 
SUNGARD 

67 pl Sia18 
SUNGARD 
124,684.44 
SUNGARD 
157,294.22 
SUNGARD 
64,263.89 
SUNGARD 
80.30 
SUNGARD 
186.70 
SUNGARD 
SSG Sak 
SUNGARD 


12/02/00 


PAGE: 7 
00:02:20 


UNREALIZED GAIN 
UNREALIZED LOSS 


=, 0:4.9':92 
SAAS) 
= 5), AS aks 
=8:, 04'6)..4¢9 
=27, 8012 
—=3', 238. 79 
-4,428.15 
= 3), 362.92 
=§7, 380.49 
-6, 368.66 
llega) hoy one ty 
SOO) S) BA 
=e B02 
Soy eeie) AL Oy) 
1783708 
=3'66 24 
=5277160 
=267..05 
eye) 


=625.'66 
1 Ussew2 


G5) 
6.02 


304 
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MR DAN IE L D Mie Y 415-554-4487 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 8 
(RPTMKT) RUN: 12/02/00 00:02:20 
INVESTMENTS OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 

INVEST DESCRIPTION CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 

NUMBER PURCHASE MATURITY DATE BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 

A 38606 BK AMER C.D. O6050EVAO0 19 892 “6.5700 3,000,000.00 8 O00 SirGraO 6, 022.50 Sik65 1/0. 
11/20/00 07/18/01 40 000 6.5700 3,000,000.00 100.0172232140 SUNGARD 

A 38607 BK AMER C.D. 06050EVAO 19 1902 6.5700 2,000,000.00 2,000,344.46 4,015.00 344.46 
11/20/00 07/18/01 40 000 6.5700 2,000,000.00 100.0172232140 SUNGARD 

A 38608 BK AMER C.D. O06050EVAO 19 5005 6.5700 1010.0, 000... 010 1 7000, 17223 27 OOD 5 50 12 523 
11/20/00 07/18/01 40 000 6.5700 1, .0'10:0;, 0010.00. 1:00.0072232 14.0 SUNGARD 

A 38609 BK AMER C.D. O6050EVAO0 19 803 6.5700 4,000,000.00 4,000, 688.93 8, 030200 688.93 
11/20/00 07/18/01 40 000 6.5700 4,000,000.00 100.0172232140 SUNGARD 

A 38610 BK AMER C.D. 06050EVAO 19 100 6.5700 31,692,000.00 31,697,458.38 63,621.69 5y 458. 38 
11/20/00 07/18/01 40 000 6.5700 31,692,000.00 100.0172232140 SUNGARD 

SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.' 28.38% (M) 6.6389 760,000,000.00 759,933,270.07 7,841,544.71 8,417.47 

6.6389 760,000,000.00 99.99122000000 -75,147.40 

GRAND TOTAL 6.1628 2699234000.00 2677583574. 40 24,707,895.18 W552, ode 5 

6.3426 2667838095.39 = 4), 12/ale Ode... Salt 





99.19790500000 
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SIRPT) 


INVSMT 


PrP Pp YP 


NO. 


SUBTOTAL 


pe oe 


35706 
35707 
35708 
SGT OM 
36761 
37602 
35192 
35213 
35214 
DOA: 
35254 
37786 
37787 
37788 
37789 
3EVO 
SH Oi 
3TTI2 
S73 
37794 
3795 
38615 
37994 
37995 
35462 
35520 
35) a2i 
35522 
35923 
35524 
SYA) 
39926 
35527 
35528 
38096 
38097 
38098 
38099 


DESCRIPTION 


UNITED 
UNITED 


ly 


UNITED 
UNITED 


(Investment Type) 


Cite Iie ae Mi ie Bo Ba a Me B= DB Ps a a oe a 


STATES TREAS 
STATES TREAS 
BILL 

STATES TREAS 
STATES TREAS 


NOTE 
NOTE 

NOTE 

NOTE (100.2) 
NOTE (100.2) 
NOTE (99.21) 
NOTE (97.8) 
NOTE (98.27) 
NOTE (98.27) 
NOTE (98.27) 
NOTE (97.11) 
NOTE (99.26) 
NOTE (99.30) 
NOTE (99.235) 
‘NOTE (99.21) 
NOTE (99.30) 
NOTE (99.21) 
NOTE (99.30) 
NOTE (99. 21) 
NOTE (99.21) 
NOTE (99.30) 
NOTE (99.14) 
NOTE (99.23) 
NOTE (99.23) 
NOTE 

NOTE (98.2) 
NOTE (98.10) 
NOTE (99.11) 
NOTE (99.11) 
NOTE (99.25) 
NOTE (99.16) 
NOTE (99.16) 
NOTE(99.16) 
NOTE (99.16) 
NOTE (99.18) 
NOTE (99.25) 
NOTE (99.25) 
NOTE (99.18) 














Clty 77 OU N Tey Or SAN BR As Ne-Gat ss) 7€: © 
MR. DANIEL DALY 415-554-4487 PAGE: 1 
INVESTMENT INVENTOR Y RUN: 12/02/00 00:02:01 
INVESTMENTS OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
CUS ER NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
BILL 9127 95FV8 100 03/01/01 11/30/00 000 6.040 6.134 98.473 25,000,000.00 24,618 ,,305).56 
BILL SI2795EY¥2 LOOY-O3/22/02, 10/17/00. O00) 25.995. “GilS5> “97. 402 25,000,000.00 24,350), 5405.67. 
912795GA3 9530 04/05/01 10711700 O00 6.055 6.240 97.040 20,000,000.00 19,407,955.56 
BILL 912795GJ4 9902 05/31/01 11/20/00 000 6.040 6.243 96.778 9,000,000.00 8,710,000.00 
BILL 912795GJ4 9901 05/31/01 11/20/00 000 6.040 6.240 96.779 21,000,000.00 20),.323;,,60,0)..00 
11 TREASURY BILLS 3.65% (C) 6.032 6.092" Si 4dho 100,000,000.00 OT, 41.0),-40 2.79 
912827xX64 100 04/30/01 04/24/97 000 6.250 6.693 98.461 7,000,000.00 6, 892;, 26563 
912827X64 100 04/30/01 04/24/97 O00 6.250 6.697 98.445 7,000,000.00 6,-8.94),, C7188 
912827xX64 100 04/30/01 04/24/97 000 6.250 6.693 98.461 7,000,000.00 6, 8927-260 x09. 
9128274E9 100. O5/TS/01 OS/15/98. O00 S625) 5..6i4) 100!..03a. 30,000,000.00 30,, 00:9.,.375'..00 
9128274E9 LOO: OS¥L5/0% 05/15/98 C00 S2625° 5.614) 100.103 30,000,000.00 30! 00:9:7.3:7'S'. 0:0 
9128275H1 9530) OS/ST/0L 06701/99 “000. S:.250! (5:..434- 99:..656 8,000,000.00 DV Q127 S00 00 
912827B92 100 08/15/01 08/15/96 000 7.875 8.565 97.241 7,000,000.00 6,806, 890.63 
912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
912827239 100 08/31/01 09/03/96 000 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
DUZB 2723.9 100° 08/31/01 09/03/96 O00 6.500 6.780 98.828 5,000,000.00 4,941,406.25 
912827239 100 08/31/01 09/03/96 000 6.500 7.152 97.304 5,000,000.00 4,865,176. 64 
92827 9R3 LOO 08/31/01 08/31/99 O00 5.500; 5.613>. 99.789 5,000,000.00 47,989,453). 13 
GLZAEZ TSS. LOO 08/31/01 08/31/99 OOO) S.500; 5.5510) — 99.9108 10,000,000.00 9,990,700.00 
QL28 27523 LOO: O8:/31;/0L 08/31/99 O00: 5.500. 5.647% 991.727 10,000,000.00 9, F209 O29 
IT 28 279P3 LOO) -08/31/0L 08/31/99 O00) Si.SOO> - 5-688 99..648 5,000,000.00 4, 982,421.88 
9128275P3 LOO: 08/31/01 08/31/99 OOO: S500: <5)..5415*~ 9197.-93186 10,000,000.00 9,991,600.00 
2S ZTE 100: 08/31/01 08/31/99 O00 5.500 5.688- 99!.648 5,000,000.00 4,982,421.88 
91 282759P3 OO OS /S45/01% O8: 4317995. O00! Si. S00r -S.545> 90%. ONG 10,000,000.00 9,991,600.00 
GUA 21S 100 08/31/01 08/31/99 O00 5.500 5.688 99" .648 5,000,000.00 4,982,421.88 
On 282 15.23 LOO: O8 /31L/0L 08/35/99 000 3.500 5.688" -99:.648 5,000,000.00 4), 98i2;,4241..88 
9128275P3 9530) 08/31/01 08/34/99) COO. 5.5007  Sx545s 9:91290K6 10,000,000.00 9,991,600.00 
GAZE Z7 ORS LOO O8/31/01 1es27 700: OO0F S.500 6.290" 100. 7/Si 45,000,000.00 49 773317 9 8ORo9 
9EZB2TZES HOO: T1L/S0/0L 1/30/99: OOO! S.8i7a> 6..08a= 9:9). 7MEL 25,000,000.00 24,927,734.38 
ILA 272ES V0.0) 11/30;,00 LL/307/99' O00 S.875: 630381" 9/9). 7Aat 25,000,000.00 24,927, 734.38 
92827201 LOO 12/31/02 12/73/96 O00 6.125: 6..18ie 99-7166 10,000,000.00 OF. 9 Oi DO2 190 
912827266 LOG? Oh/SL/O2 O1/3L/97 O00) “6.2505 -6. 70} 98)..07/3 10,000,000.00 9), SON a2 o0 
912827266 ff 01/31/02 O1/31/97 O00 6.250 6.654 987.304 20,000,000.00 1:9), 6615 ,;368 75 
912827266 LOO! Ob/SL/O2 01/32/97 O00 6.250: 67,409" ° 919). 328 4,000,000.00 S51 D1 EZS 010 
9128272G6 1 OL/SL/02 01/31/97 O00! 6.250 G6..4109: 99:..328 6,000,000.00 57 99976 Bik a0 
912827266 ROOM OW / 340/02. OLS 97 .OCO) G..250F (65.305'" 99) VceH 5,000,000.00 4,988, 350.00 
912827266 LOO? O/3H/02 O/3L/9T- O00 6.250! 6.370 991,492 10,000,000.00 DN DANS) ZAC rn) 
912827266 100 01/31/02, 01/31/97 000 62250). s6.372"--99:34184 10,000,000.00 9,948, 437550 
912827266 HOO! OLS 02 NOL 73 or. 1000. (62505 “6. sole 9:9) 58 10,000,000.00 9), GOS 100 
912827266 WOO 01/31/02) 01/34/97. (O00F Foe2 50: 6. -sii0r “99492 10,000,000.00 Vy 2aligh57/ 5) 
9128275X6 DOM, BES /O2 OE, SECON ROVOR= Gero e 6. 616n 999555 8,000,000.00 7,964,375.00 
9128275X6 HOO: O1/3i5/ 02) On, 317/008 O00R 63375) 6.5065 99.758 8,000,000.00 Hi  D8I0F 2625). 100 
9128275xX6 HOO 0731/02, 01s/315/00) O00" 6237S) 6.506) S9R758 8,000,000.00 Ty 980), 625-/00 
9128275X6 HOOP OL/31/02 OLS 00) O00F Gass) 6612" 99.5638 8,000,000.00 7, 965,000.00 
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(SIRPT) 


INVSMT 
NO. 


I 
w 
~ 
i 
N 
Ke) 


SUBTOTAL 


A 38384 
AK 38'582 
A 38452 


a ae ee i ie ee ia i cee ee i: ie its ites ite ie ie ae ee ee ie ee ee ie ae ie ee ie ie ae ae ee ee ee ae ee ee ee ee 


DESCRIPTION 


NOTE (99.18 
NOTE (99.16 


NOTE 
NOTE (100.60) 
NOTE (100.60) 


NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE (99.16) 
NOTE: (99.16) 
NOTE (99.13) 
NOTE «(9:93 13)) 
NOTE *(99..23) 
NOTE (88.20) 
NOTE (99.22) 
NOTE “(98..25) 
NOTE (98.25) 
NOTE (99.8) 

NOTE’ (99.8) 

NOTE (99.8) 

NOTE (98.26) 
NOTE (98.26) 
NOTE (98.30) 
NOTE (95.26) 
NOTE (99.22) 
NOTE (99.12) 
NOTE. (95:27) 
NOTE (95.27) 
NOTE: 4(9.5:..27) 
NOTE “(95:. 18’) 
NOTE (99.17) 
NOTE (99.22) 
NOTE —-(9.9'..22)) 
NOTE+(9:9). 22) 
NOTE. (99.22) 


(Investment Type) 


(100.60) 


Cea 
MR. 


9128275xX6 
9128275X6 
9128272S0 
91282727 
9128272Y7 
9128272Y7 
9128273L4 
9128273L4 
9128273L4 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274B5 
9128274H2 


912827403 
9128274U3 
912827403 
9128274U3 
912827403 
9128274U3 
9128274U3 
912827403 
9128274U3 
912827403 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9128275A6 
9U2AB2Z7T5E5 
9128275F5 
QUZAB 21 SES 
GV2Z8B27TSES 
GU282TSES 


12 TREASURY NOTES 


FEDERAL NATL MTG ASSN DI 313588029 
FEDERAL NATL MTG ASSN DI 313589ATO 
FEDERAL NATL MTG ASSN. DI 313589BA0 


Yoo LOU INL ay, OF SAN FRANC I 
DANTEL DALY 4S 2 4 = 
INVESTMENT LNV BN TOR Y 
INVESTMENTS OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG 
NO. (TICKER) DATE PURP RATE YIELD 
100 01/31/02 01/31/00 000 6.375 6.502 
NOONOL/ 32/02 01/31/00 O00K 6.375° “6.612 
i 04/30/02 04/30/97 000 6.625" 16.753 
100 06/30/02 06/30/00 000 6.250 6.525 
100 06/30/02 06/30/00 000 6.250 6.52 
100 06/30/02 06/30/00. 000 6.250 6.525 
LOO LO/31/02 10731797 O00 S.2750 5.7.06 
1.00: 10/31/02 10/38797 ~000) S750 5.7.08 
LOO LO0/31/02 10/31797 O00 S.750 5. 708 
5005: 03/31/03; 03/31/98; 000 S2500, “S765 
LOO" 03/315/03 03/31/98" O00" Sis5000 “S616 
3052 03/31/03 03731/98 “000-"°5.500 S615 
3052 03/31/03) 03/31/98 000 5.500 5.604 
100 03/31/03 03731/98 OOO S.500- 3.615 
100 03/31/03 03/31/98 O00 5.500: <5.615 
100 03731/03 03/31/98 O00 5.500 5.640 
100 03/31/03 03/31/98 000 5.500 5.640 
100° 05/31/03. 06/01798 000 5.500: 9.563 
2535 08/15/03 09/27/94 000 5.750 - 7.520 
9530 11/15/03 11/16/98 O00 4.250 4.325 
LOO Pb/15/ 03 1I/E6/ 98" “0007 -4:. 250) 45.522 
HOO) D7 5/038" 11/16/98 VO00n” A250! 4522 
100 11/15/03 11/16/98 000 4.250 4.421 
LOO! 11/15/03". 11/16/98 000 4222504) 49 
LOO? 21/15/03 11/16/98" O00 45250. 4.419 
LOO 21/15/03: 11/L6/98'. O00 4.250- 4.525 
100 11/15/03 11/16/98 000 42250 “45523 
LOO 11/15/0881 TAE6/98- “O00 45250 —4)..404 
LOO 11/15/03) 11/28/00 O00” 45250" “S816 
100 02/15/04 02/16/99 000 4.750 4.825 
100 02/15/04 02/16/99 O00 4.750 4.892 
100 02/15/04 08/15/00 O00 4.750 6.092 
100 02/15/04 08/15/00 000 4.750 - 6.092 
100 02/15/04 08/15/00 O00 4.750 6.092 
100 02/15/04 08/15/00 000 4.750 6.184 
100 05/15/04. lb/lS/99> O00 S250) 5.882 
100 05/15/04 05/10/00 O00 5.250 6.788 
100 05/15/04 05/10/00 O00 5.250 6.793 
100 05/15/04 05/10/00 000 5.250 6.788 
100:;05/15/04 05/10/00) O00 5.250: 6.788 
34.44% (C) Senos) sens) ate eS) 
924 12/21/00 06/30/00 000 6.490 6.700 
100 01/18/01 10/24/00 000 6.430 6.530 
9530 01/25/01 08/04/00 000 6.440 6.647 


co 


4 48 7 


RUN: 


PAR VALUE 
SHARES 





9:9). 766 
9959.63 
99.466 
99.492 
99.492 
99:. 492 
100.188 
100.180 
100.180 
99 O05 
99°. 900 
997505 
99-990 
99; 505 
99'..50'5 
99.398 
IB73:98 
49:9) P20 
88,625 
99.666 
981 97 
W875 7:97 
99. 24:2 
99.5250 
9972250) 
98. 784 
98.789 
98t. 97 
959/42 
O97 68/2 
99). 317-5 
9515 8.28 
95 828 
95.828 
95.547 


97 
94 


Sysjik 
672 
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Gin WY 2/6 OnUnrN Tt sy (Oa SAN ERAN GC LT SCO 
MR DANIEL DALY 415-+5 54-448 7 
TIN eV) Bens clei Mi Es aN gai INVENTORY RUN: 
INVESTMENTS OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 

DESCRIPTION CUSEP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES 

FEDERAL NATL MTG ASSN DI 313589BA0 923 01/25/01 08/04/00 000 6.440 6.647 96.887 15,000,000.00 
FEDERAL NATL MTG ASSN DI 313589BH5 901 02/01/01 08/04/00 O00 6.440 6.655 96.762 10,000,000.00 
FEDERAL NATL MTG ASSN DI 313589BHS5 100 02/01/01 08/04/00 O00 6.440 6.655 96.762 35,000,000.00 
FEDERAL NATL MTG ASSN DI 313589DR1 7622 03/29/01 10/11/00 000 6.330 6.524 97.028 13,000,000.00 
FEDERAL NATL MTG ASSN DI 313589DY6 9901-04/05/01 10/11/00 000 -6.330 6.532 96.905 5,000,000.00 
FEDERAL NATL MTG ASSN DI 313589F21 100 05/24/01 11/29/00. 000 6.270 6.468 96.935 15:, 0007 000. 00 
FEDERAL NATL MTG ASSN DI 313589HD8 9530..06/21701 10/11/00 “000 6.250 6.537 95.608 20,000,000.00 
FEDERAL NATL MTG ASSN DI 313589MP5 100 10/05/01 10/18/00 000 6.110 6.498 94.026 5,000,000.00 
FEDERAL NATL MTG ASSN DI 313589MP5 100 10/05/01 10/18/00 000 6:105 6.493 94.031: 20,000,000.00 
(Investment Type) 41 FNMA DISCOUNT NOTES 7. S52) 65360 16.570" 916. 18'S 208,000,000.00 
FEDL HOME LOAN BK CONS D 313384U31 859 12/22/00 06/30/00 000 6.470 6.680 96.855 7,000,000.00 
FEDL HOME LOAN BK CONS D 313384U80 901 12/27/00 06/30/00 000 6.470 6.686 96.765 10,000,000.00 
FEDL HOME LOAN BK CONS D 313385AB2 927 01/02/01 11/09/00 O00 6.440 6.503 -99.034 8,000,000.00 
FEDL HOME LOAN BK CONS D 313385D2Z6 100 04/06/01 10/11/00 000 6.330 6.533 96.888 35,000,000.00 
FEDL HOME LOAN BK CONS D 313385EP7 100 04/20/01 10/24/00 000 6.270 6.471 °96.900 15,000,000.00 
FEDL HOME LOAN BK CONS D 313385FJ0 £00 05/09/01 11/30/00 “O00 6.200 6.376. =97.244 39,929,000.00 
FEDL HOME LOAN BK CONS D 313385FL5 POO O5/11/01 11/21/00 000 -6:260 6.452 ~97 027 30,000,000.00 
FEDL HOME LOAN BK CONS D 313385HKS 100 06/27/01 10/18/00 000 6.200 6.481 95.660 9,000,000.00 
(Investment Type) 43 FEDERAL HOME LOAN DISC 5.60% (C) 65290 6.482 2977-039 153,929,000. 00 
FEDL HOME LN MTG CORP DI 313397AB7 924 01/02701 11/09/00 000 6.450 6.513. -99.038 25,000,000.00 
(Investment Type) 44 FMC DISCOUNT NOTES 93% (C) 6.450 +. 513) 3°99, 083 25,000,000.00 
SALOMON S/B CP 7954W0M10 100 12/01/00 10/11/00 ©00 6.480 6.540 ~99.082 20,000,000.00 
MERRILL LYNCH CP 59018JM43 9530 12/04/00 10/23/00 000 6.470 6.518 99.263 15,000,000.00 
SALOMON S/B CP 7954WOME2 9530 12/14/00 10/16/00 000 6.480 6.550 98.938 50,000,000.00 
SALOMON SB C/P 7954WOMJ1 900 12/18/00 11/08/00 000 6.480 6.527 99.280 10,000,000.00 
SALOMON SB C/P 7954WOMK8 9901 22719/00 11/08/00. O00 6.480 6.528 99.262 25,000,000.00 
SALOMON SB C/P 7954WONSO 100 01/05/01 10/27/00 O00 6.500 6:583 298.736 25,000,000.00 
QUINCY CP 74838UN85 100 01/08/01 11/02/00 000 6.580 6.662 98.775 49,000,000.00 
MERRILL LYNCH CP 59018JN91 100 01/09/01 09/18/00 O00 6:510 6.646 297.957 20,000,000.00 
SALOMON CP 71954WONCS 100) 01/12/02 11/02/00 000 6.530 6:615°" 98.712 30,000,000.00 
MERRILL C/P 59018JNH3 LOOHOU/UT/ OL LO723/00° C00 -6.480 “62594 “98-272 30,000,000.00 
MERRILL LUNCH C/P 59018JNK6 £O0°01/779/ 0110/23/00 .000 6.520 6.624 298.424 10,000,000.00 
COCA-COLA GCP - 19121DNW1 9530: 01/30/01 -10/24/700- 000 65460 62576 ~98- 241 45,000,000.00 
MERRILL LUNCH CP 59018JUNWO LOO. 02/30/01 11/28/00" 000 6.580) 6.657 98.849 50,000, 000.00 
WELLS FARGO CP 9479FOP12 102/01 Ole lal/a G00) 20008962490) e658 OBE ole 21, 300,000.00 
SALOMON SB C/P 7954WOPO2 LOO 02/097 0LFU1L/ 29/00) O00. Gus30) 6.66 985694 25,000,000.00 
SALOMON C/P 7954WOPC3 VOOO2/-027.00 117/ 20700" 00E 65520-62621 — 985479 33,000,000.00 
LUCENT TECH CP 54946JPE6 95S 0MO 2/4 Ol, VO 2a LOOM O00 Ga 450; S6yoss) Sons 36,600,000.00- 
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Crry/ 6¢.OU NT Y. “Or “SAN FRANC T 6c 0 
MR DAN LD Ek Dat y APS GS n= aed ag PAGE: 4 
(SIRPT) INVESTMENT INVENTORY RUN: 12/02/00 00:02:01 
INVESTMENTS OUTSTANDING AS OF 11/30/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/  CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
A 38579 LUCENT TECH CP 54946JPE6 1 02/14/01 10/24/00 000 6.450 6.583 97.975 2,400,000.00 2,351, 410.00 
A 38599 WELLS FARGO CP 9479FOPP9 928 02/23/01 11/16/00 000 6.490 6.608 98.215 19, 700,000.00 19,348,404.25 
A 38600 WELLS FARGO CP 9479FOPP9 929 02/23/01 11/16/00 000 6.490 6.608 98.215 6, 300,000.00 6,187,560.75 
SUBTOTAL (Investment Type) 81 COMMERCIAL PAPER DISC 19.34% (C) 6.506 6.597 98.622 523, 300,000.00 516,086, 394.76 
A 38436 BK AMER C.D. 06050EQC2 100 12/19/00 07/18/00 000 6.730 6.730 100.000 50,000,000.00 50,000,000.00 
A 38437 BK AMER C.D. 06050EQE8 100 01/02/01 07/19/00 000 6.860 6.860 100.000 50,000,000.00 50,000,000.00 
A 38572 BK AMER C.D. 06050EUE3 100 01/03/01 10/17/00 000 6.630 6.630 100.000 18,205,000.00 18,205,000.00 
A 38573 BK AMER C.D. 06050EUE3 1 01/03/01 10/17/00 000 6.630 6.630 100.000 9,795,000.00 9,795,000.00 
A 38534 BK AMER C.D. 06050ETM7 100 01/16/01 09/26/00 000 6.640 6.640 100.000 25,000,000.00 25,000,000.00 
A 38554 BK AMER C.D. O6050ETV7 9530 01/16/01 10/10/00 000 6.540 6.540 100.000 20,000,000.00 20,000,000.00 
A 38590 BK AMER CD 06050EUR4 100 01/16/01 11/02/00 000 6.600 6.600 100.000 50,000,000.00 50,000,000.00 
A 38589 BK AMER CD 06050EUS2 100 01/31/01 11/02/00 000 6.600 6.600 100.000 20,000,000.00 20,000,000.00 
A 38591 BK AMER C.D. 06050EUTO 100: 61/31/01 12/07/00- 000: 6.620 6.620 200-000 50,000,000.00 50,000,000.00 
A 38564 BK AMER C.D. 06050EUC7 100 02/02/01 10/13/00 000 6.630 6.630 100.000 '43,000,000.00 43,000,000.00 
A 38546 BK AMER CD 06050ETS4 100 02/05/01 10/02/00 000 6.650 6.650 100.000 35,000,000.00 35,000,000.00 
A 38555 BK AMER C.D. O6050ETWS 9530 02/13/01 10/10/00 000 6.640 6.640 100.000 50,000,000.00 50,000,000.00 
A 38556 BK AMER C.D. O6050ETX3 9530 02/27/01 10/10/00 000 6.640 6.640 100.000 50,000,000.00 50,000,000.00 
A 38516 BK AMER C.D. 06050ESR7 100 03/06/01 09/06/00 000 6.670 6.670 100.000 25,000,000.00 25,000,000.00 
A 38557 BK AMER C.D. O6050ETY1 9530 03/13/01 10/10/00 000 6.540 6.540 100.000 50,000,000.00 50,000,000.00 
A 38517 BK AMER C.D. 06050ESS5 100 03/20/01 09/06/00 000 6.670 6.670 100.000 25,000,000.00 25,000,000.00 
A 38553 BK AMER C.D. 06050ETZ8 100 03/20/01 10/10/00 000 6.540 6.540 100.000 12,000,000.00 12,000,000.00 
A 38592 BK AMER C.D. 06050EUU7 100 03/21/01 11/07/00 000 6.610 6.610 100.000 50,000,000.00 50,000, 000.00 
A 38548 BK AMER C.D. 06050EUA1 1 03/27/01 10/10/00 000 6.640 6.640 100.000 9,600,000.00 9,600,000.00 
A 38549 BK AMER C.D. O6050EUA1 9902 03/27/01 10/10/00 000 6.640 6.640 100.000 4,000,000.00 4,000,000.00 
A 38550 BK AMER C.D. 06050EUA1 9901 03/27/01 10/10/00 000 6.640 6.640 100.000 7,000,000.00 7,000,000.00 
A 38551 BK AMER C.D. 06050EUA1l 7622 03/27/01 10/10/00 000 6.640 6.640 100.000 13,000,000.00 13,000,000.00 
A 38552 BK AMER C.D. 06050EUA1 100 03/27/01 10/10/00 000 6.640 6.640 100.000 16, 400,000.00 16,400,000.00 
A 38614 NEGOTIABLE C.D.'S 06050EVC6 100 04/16/01 11/21/00 000 6.610 6.610 100.000 35,000,000.00 35,000, 000.00 
A 38603 BK AMER C.D. 06050EVAO 473 07/18/01 11/20/00 000 6.570 6.570 100.000 40,000.00 40,000.00 
A 38604 BK AMER C.D. 06050EVA0 467 07/18/01 11/20/00 000 6.570 6.570 100.000 93,000.00 93,000.00 
A 38605 BK AMER C.D. 06050EVAO 471 07/18/01 11/20/00 000 6.570 6.570 100.000 175,000.00 175,000.00 
A 38606 BK AMER C.D. 06050EVA0 892 07/18/01 11/20/00 000 6.570 6.570 100.000 3,000,000.00 3,000,000.00 
A 38607 BK AMER C.D. O6050EVAO 1901 07/18/01 11/20/00 000 6.570 6.570 100.000 2,000,000.00 2,000,000.00 
A 38608 BK AMER C.D. O6050EVAO 5005 07/18/01 11/20/00 000 6.570 6.570 100.000 1,000,000.00 1,000,000.00 
A 38609 BK AMER C.D. 06050EVA0 803 07/18/01 11/20/00 000 6.570 6.570 100.000 4,000,000.00 4,000,000.00 
A 38610 BK AMER C.D. 06050EVA0 100 07/18/01 11/20/00 000 6.570 6.570 100.000 31, 692,000.00 31, 692,000.00 
SUBTOTAL (Investment Type) 91 NEGOTIABLE C.D.'S 28.49% (C) 6.639 6.639 100.000 760,000,000.00 760,000,000.00 
REPORT TOTALS } . ===== Sesass ======= SS SS SS SS = = See eee 
FIXED 6.163 6.343 98.837 2,699,234,000.00 2,667,838,095.39 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


DESCRIPTION/ POOL# 
MEMO 


T NOTE (99.25) 
T NOLTE.(99'525) 
T NOTE (99.16) 
T NOTE (98.5) 
T NOTE (98.5) 


T NOTE (98.19) 


T NOTE 
T NOTE (99.9) 

T NOTE (99.9) 

T NOTE (99.9) 

T NOTE (99.13) 

T NOTE (99.13) 

T NOTE (100.2) 

T NOTE (100.2) 

T NOTE (99.23) 

T NOTE (99.23) 

T NOTE (99.22) 

T NOTE (98.25) 

T NOTE (98.25). 
T NOTE (99.8) 

T NOTE (99.8) 

T NOTE (99.8) 
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MR. 
BANK BROK 
CASH DATE 

19 40 

19 40 

19 40 

19 40 

igs, 40 

1.9 40 

19 40 

19 40 

dE) 40 

dee) 40 

19 40 

19 40 
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79 

11/15/00 

19 

11/30/00 

19 40 

HE 

11/15/00 
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11/15/00 

iL’) 

11/15/00 

19 

11/15/00 

WY) 


RIE 53/00 


OFU Nel ¥ 
DANIEL 


DA 


O 


F 
Li ¥ 


SAN 
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DETAIL TRANSACTION REPORT - 
11/30/00 


MATURITY 
/ENTRY 


02/28/01 
11/27/00 
02/28/01 
11/27/00 
02/28/01 
1/277 00 
02/28/01 
11/27/00 
02/28/01 
11/27/00 
02/28/01 
11/27/00 
04/30/01 
11/28/00 
03731,/03 
11/20/00 
03/31/03 
11/20/00 
03/31/03 
11/20/00 
03/32/03 
11/30/00 
03/31/03 
11/30/00 
05/15/01 
12/01/00 
05/ 15/0 
12/01/00 
05/31/08 
12/01/00 
05/31/03 
11/27/00 
LES /03 
12/01/00 
11/15708 
12/01/00 
11/15/03 
12/01/00 
IE/ 19/08 
12/01/00 
MYL Sy403 
12/01/00 
11/15/03 
12/01/00 


FRANCIS 
Pay od 
FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


-20,000,000.00 
=9700:0,,,000' 00 
-25,000,000.00 
=5,000, 000.00 
-5,000,000.00 
=5, 0100, 000200 
-7,000,000.00 
=10,,,000;.000 0:0 
-10,000,000.00 
-10,000,000.00 
-10,000,000.00 


-10,000,000.00 


-25,000,000.00 


UL/OL/OO" “TO 
SETTLEMENT DATE BASIS 
19 FUNDS 

TRADE/ TXN COUPON 

SETTLE TYP YIELD 

11/27/00 SALE 5.625 
11/27/00 5268.0 
11/27/00 SALE 5.625 
11/27/00 5: 680 
11/28/00 SALE 5.625 
11/28/00 5.740 
11/27/00 SALE 5.625 
11/27/00 6.060 
11/27/00 SALE 5.625 
LEZ 77:00 6.060 
11/27/00 SALE 5.625 
11/27/00 5. 960 
11/29/00 SALE 6.250 
11/29/00 6.702 
11/21/00 SALE 5.500 
11/21/00 5. 669 
11/21/00 SALE 5.500 
11/21/00 oi Grid 
11/21/00 SALE 5.500 
11/21/00 52672 
11/30/00 SALE 5.500 
11/30/00 5.640 
11/30/00 SALE 5.500 
11/30/00 5.640 
11/15/00 INTR 5.625 
11/15/00 5.614 
L/1S/00) INTR 5.625 
11/15/00 5614 
11/30/00 INTR 5.500 
11/30/00 5.963 
11/27/00 SALE 5.500 
11/27/00 55563 
11/15/00 INTR 4.250 
11/15/00 4.325 
11/15/00 INTR 4.250 
bi/ £57 00 4-522 
1-715) /.00) INTER: “4.250 
Li, ES/O0 AsaZ22 
TL ES 00" INTER 4250 
11/15/00 4.421 
HiL/15/00 INTR 45250 
11/15/00 4.419 
TE/PS/A00- INR 4250 
11/15/00 4.419 





(ean) 
487 
PAGE: il 
RUN: 12/02/00 00:01:48 
BOOK VALUE (INTEREST) (GAIN) /LOSS 
PREM / (DISC) AMORT/(ACCRET) SETTLEMENT 
-19, 952,624.60 -273,480.60 25 167290 
47,375.40 20, 231,293.10 
-4,988,150.00 -68, 370.16 ~1, 303.10 
11,850.00 5,057,823.26 
-24,875,512.15 -345, 735.50 -73,706.60 
124,487.85 25,294, 954.25 
24, 907; 031.25 =68) 3706 -82, 427365 
92,968.75 5,057,823.26 
+4907 7000.25 -68,370.16 -82,421.85 
92,968.75 5,057, 823.26 
-4,929,687.50 -68, 370.25 -59,765.70 
70,312.50 5,057,823.45 
-6,890,078.13 -35,048.34 -109,375.00 
109,921.87 7,034,501.47 
-9,927, 343.75 -78,571.43 -781.25 
72,656.25 10,006, 696.43 
-9,926,562.50 =78, 572 243 -1,562.50 
73,437.50 10,006, 696.43 
-9, 926,562.50 276,571.43 -1,562.50 
73,437.50 10,006, 696.43 
-9, 939,843.75 299,170.33 -42,968.75 
60,156.25 10,074, 982.83 
-9,939,843.75 2921710 538 -28, 906.25 
60,156.25 10,060, 920.33 
-843,750.00 
843,750.00 
-843,750.00 
843,750.00 
-687, 500.00 
687,500.00 
~24, 931,640.63 -676,229.51 121,093.75 
68,359.37 25,486,776.39 
-212,500.00 
212,500.00 
=212, 500.00 
212,500.00 
-212,500.00 
212,500.00 
-212,500.00 
212,500.00 
-212,500.00 
212,500.00 
-212,500.00 
212,500.00 
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* ACTIVE TRANSACTIONS 


ea 








INVSMT DESCRIPTION/POOL# 
NO. MEMO 
37143 T NOTE (98.26) 
37144 T NOTE (98.26) 
37146 T NOTE (98.30) 
37600 T NOTE (99.21) 
37601 T NOTE (99.21) 
37602 T NOTE (99.21) 
37949 T NOTE (99.17) 
37994 T NOTE (99.23) 
37995 T NOTE (99.23) 
38273 T NOTE (99.22) 
38274 T NOTE (99.22) 
38275 T NOTE (99.22) 
38276 T NOTE (99.22) 
38277 BK AMER C.D. 
38283 BK AMER CD 
38427 BK AMER C.D. 
38428 BK AMER C.D. 
38429 BK AMER C.D. 
38430 BK AMER C.D. : 
38464 BK AMER C.D. 
38465 BK AMER C.D. 

AT & TCP 


CE TY y/o) USNET Y OF SAN PF ORVA NC ft SCO 
MR DANIEL DALY 41 S—= > o 4 = 4 458 7 
DETAIL TRANSACTION REPORT - FIXED INCOME PAGE: 2 
11/01/00 TO 11/30/00 RUN: 12/02/00 00:01:48 
SETTLEMENT DATE BASIS 
19 FUNDS J 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE (INTEREST) (GAIN) /LOSS 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) AMORT/ (ACCRET) SETTLEMENT 
eg) 11/15/03 11/15/00 2NTR 4)..250 =212:0,00'0,.0 
11715/00° 12/01/00. 11/15/00 4925 21277500700 
ES 11/-15/03>-21/15/00 “INTR 42250 = 2127-900 ..00 
11/15/00 12/01/00 11/15/00 A323 212,500.00 
iL) 11/15/03 11/15/00 INTR 4.250 -850,000.00 
11/15/00 12/01/00 11/15/00 4.494 850,000.00 
19 40) 05/31/01 -L1/28;/00: SALE . 5.250. =8,.000,000500 — =7,:972,500 00 =2.07) #1 045592 1677.2 5:0.010 
Li/27-/00711 1/2800 5.434 271, 500..00 8 ,163;,.954¢. 92 
A) 4005/31/01 £1/28700) SALE 5.250  =8,000,;000.00. =7,:972;500'. 00 =207, 7045092 1:6;, 250.010 
11/27/00 11/28/7000 5.434 27, 900.00 81 63,9 54°.492 
19 05/31/02..11/30/00 INTR 5.250 -210,000.00 
11/30/00 12/01/00 11/30/00 5.434 210,000.00 
19 OS/LS 0451 1/15/00) INTR 953250 =92'97,0.0.01200 
TELS (OOF U2 LOI 00K £15100 5.8.82 525,000.00 
19 11/30/01 11/30/00: INTR 5.875 =134 31/51/00 
11/30/00 12/01/00 11/30/00 ex03 71343155010 
19 11/30/01 11/30/00 INTR 5.875 =134, 3: 15)200 
12/30/00 12/01/004115/ 30/00 6.032 T3483 1530.0 
Pelee) 05/15/04 (11,/157007 INTR -5.<250 =2:62;,.500/.100 
VU ALS O00 12300 OORT ALS A010 6.788 262,500.00 
19 05/15/04: 11/15/00. INTR = 5.4250 -262,500.00 
11/15/00 12/01/00 11/15/00 6.793 262,500.00 
AS) 05/15/04 11/15/00 INTR 5.250 =262),.000;700 
11/15/00; 12 /0Nr00nR 1, LS 00 6.788 262,500.00 
19 05/15/04°1L/U5/00' INTR -5.4250 =9 20} 201010200 
11/15/00, 12/01 /00MT1/ 15:00 6.788 525,000.00 
ge) 40 11/07/00 11/07/00 MAT 70010: = 4/9; 000,000) 00 —49; 1000; 200:0),00' 5 =); 6583833 
12/01/00 11/07/00 7.000 OPS) hich Soho) 
al) 40 11/07/00 11/07/00 MAT 72000: -1,,000,,000 00) =1,000),000:=00 =3 8) AB 3333 
12/01 /OOM1L 107/00 7.000 1 2033/;2833533 
EY) 40 11/01/00 11/01/00 MAT 6.680 -27,000,000.00 -27,000,000.00 =5 615, 12/0).00 
12/01/00 11/01/00 6.680 2 Tid Op ZOO 
iY) 40 11/08/00 11/08/00 MAT 6.680 -—25,000,:000..00 -25,000,:000500 —So2 023 
12/01/00 11/08/00 6.680 2 yO lO 2ien ie 
159 40 11/21/00 11/21/00 MAT 6.680 *10,000,000.00 -10,000,000.00 = 214.4) 933.33 
12/01/00 11/21/00 6.680 10/7244, 933F33 
169) 40 11/21/00 11/21/00 MAT 6.680 -10,000,000.00 -10,000,000.00 =244,72933;.33 
12/01/00 11/21/00 6.680 10/5244), 933538 
LY) 40 11/15/00 11/15/00 MAT 6.600 -20,000,000.00 -20,000,000.00 -366, 666.67 
12/01/00 11/15/00 6.600 20, 366, 666. 67 
AES) 40 11/15/00 11/15/00 MAT 6.600 -5,000,000.00 -5,000,000.00 — 916 OOO 
12/01/00 11/15/00 6.600 Dy ODM I6'6G).;67 
I) 87 11/07/00 11/07/00 MAT 6.460 -50,000,000.00 -49,210,444.44 =/8 9 DOI% 5.6 
12/01/00 11/07/00 6.564 50,000,000.00 
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GiTy / © OU NT ¥ QF SAN FRANCIS 
MR DANIEL DALY a lS = 5) 5 
* ACTIVE TRANSACTIONS. * DETAIL TRANSACTION REPORT - FIXED INCOME 
11/01/00 TO 11/30/00 
SETTLEMENT DATE BASIS 
19 FUNDS 

DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 

MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 

FEDERAL NATL MTG ASSN 19 40 11/09/00 11/09/00 MAT 6.380 -25,000,000.00 
12/01/00 11/09/00 6.480 

BK AMER C.D. 19 40 11/20/00 11/20/00 MAT 6.560 -24,000,000.00 
12/01/00 11/20/00 6.560 

BK AMER C.D. a) 40 11/20/00 11/20/00 MAT 6.960) =-5,000,000-00 
12/01/00 11/20/00 6.560 

BK AMER C.D. eo 40 11/20/00 11/20/00 MAT 6.560 ~=4;,,000;;000:.00 
12/01/00 11/20/00 6.560 

BK AMER C.D. IES 40 11/20/00 11/20/00 MAT 6.960: =77/000, 000/00 
12/01/00 11/20/00 6.560 

BK AMER C.D. 9 40 11/20/00 11/20/00 MAT 6.560 -1,000,000.00 
12/01/00 11/20/00 6.560 

BK AMER C.D 1:9 40 11/28/00 11/28/00 MAT 6.560 =—9;,692;,000.00 
12/01/00 11/28/00 6.560 

BK AMER C.D. 1K 40 11/28/00 11/28/00 MAT 6.560 -40,000.00 
12/01/00 11/28/00 6.560 

BK AMER C.D. #9 40 11/28/00 11/28/00 MAT 6.560 -93,000.00 
12/01/00 11/28/00 6.560 

BK AMER C.D. 19 40 11/28/00 11/28/00 MAT 6.560 =1-75;, 000.100 
12/01/00: 11/28/00 6.560 

BK AMER CD 9 40 11/21/00 11/21/00 MAT 6.540 -30,000,000.00 
12:/01/00' 117/21°/.00 6.540 

BK AMER C.D. 9 40 11/27/00 11/27/00 MAT Gs520- =97:000,,00000 
12/01/00 11/27/00 O2oZ20 

BK AMER C.D. 19 40°11713/00-11/13700 MAT 6.920. =5,000, 000.00 
12/017 00" 11/13/00 62,920 

SALOMON S/B CP 19 89 11/20/00 11/20/00 MAT 6.500 -8,000,000.00 
12/01/00 11/20/00 6.5598 

NEW YORK TIMES C/P Lg) 40 11/28/00 11/28/00 MAT 6.470- =6,:000;, 00000 
12/01/00 11/28/00 6.537 

MERRILL C/P IB) 45 11/02/00 11/02/00 MAT 6.470 -30,000,000.00 
12/01/00 11/02/00 6.493 

MERRILL C/P 19 45 11/16/00 11/16/00 MAT 63470) =127'2387; 000700 
12/01/00 11/16/00 6.510 

SALOMON SB C/P aly) 89 11/21/00) 11/21700) MAT 6.490 -25,000,000.00 
12/01/00 11/21/00 62519 

SALOMON CP : 159 89 11/06/00 11/06/00 MAT 6.520 -27,000,000.00 
12/01/00 11/06/00 6.528 

QUINCY CP 159 40 01/08/01 11/02/00 PURC 6.580 49,000,000.00 
11/03/00 11/02/00 6.662 

SALOMON CP 159 89 01/12/01 11/02/00 PURC 6.530 30,000,000.00 
11/03/00 11/02/00 63615 

BK AMER CD 19 40 01/31/01 11/02/00 PURC 6.600 20,000,000.00 
11/03/00 11/02/00 6.600 


(S10) 


Ae Bod gy 


BOOK VALUE 
PREM / (DISC) 


PAGE: 3 

RUN: 12/02/00 00:01:48 
(INTEREST) (GAIN) /LOSS 
AMORT / (ACCRET) SETTLEMENT 





-24,614,541.67 
-24,000,000.00 
-5,000,000.00 
-4,000,000.00 
-7,000,000.00 
-1,000,000.00 
-9, 692,000.00 
-40,000.00 
-93,000.00 
-175,000.00 
-30,000,000.00 
-9,000,000.00 
-5,000,000.00 
=7 929522222 
-5, 938,535.00 
-29,892,166.67 
-12,163,219.02 
-24,887, 326.39 
-26,965,770.00 
48,399, 940.56 
-600,059.44 
29,613,641.67 


S067, S933 
20,000,000.00 


=3'8'9:;,4 58.33 
=384,853. 33 
—8.0) 1 i 2e'8 
=64, 42222 
=1127248.:89 
=l6, 035.96 
MOO O46 O39 
=6919;. 73 

=), 626288 
=3), 0.610733 
4527, 390)..00 
-102,690.00 


—42 7, 2.00) cul 


+70; daa. 7G 


-61,465.00 
1077 883235 
= 4, 180s 98 
-112, 673.61 


=347 23105010 


25,000,000.00 
24, 3845, 859 335 
5080, Lie 
4,064,142.22 
Gua Ae hsteys) 
1, 016,035.56 
97 BG SASi. 39 
40,699.73 
94,626.88 

N78 O61533 
30:,452,, 350300 
9,102, 690.00 
5 042775 61a 
8,000,000.00 
6,000,000.00 
30,000,000.00 
12,238,000.00 
25,000,000.00 
27,000,000.00 
=43 7,399) a0 
= 2,9 Pol Sod. OF 


-20,000,000.00 
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Cl YY 7 -G-O-UIN TY OF SAN FRANCIS 
MR DANTIEL DALY A Sar 9.5) Ae 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - FIXED INCOME 
1/01/00; “TO: 11/30/00 
SETTLEMENT DATE BASIS 
19 FUNDS 

INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE 

NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE 

38590 BK AMER CD 19 40 01/16/01 11/02/00 PURC 6.600 50,000,000.00 
11/03/00 11/02/00 6.600 

38591 BK AMER C.D. 19 40 01/31/01 11/07/00 PURC 6.620 50,000,000.00 
11/08/00 11/07/00 6.620 

38592 BK AMER C.D. 19 40: 03/21/01 12/07/00 PURC 6:610 50:,.000; 000.00 
LiAO8 700" 11/07/00 6.610 

38593 SALOMON SB C/P 129) 89 12/19/00 11/08/00 PURC 6.480 25,000,000.00 
11/08/00 11/08/00 = (65528 

38594 SALOMON SB C/P iS} 89 12/18/00 11/08/00 PURC 6.480 10,000,000.00 
change fund number 11/08/00 11/08/00 6.527 

38595 BNY INT (74817.52) 19 99° 01/31/01 11/02/00 PURC 5.550 25,000, 000:.00 
11/08/00 11/02/00 57950 

99 1L/02/00° SALE 53:550« =25:,.0.007,.0:0.0'..00 
11/08/00 11/02/00 5. So0 

38596 FEDL HOME LN MTG CORP 19 40 01/02/01 11/09/00 PURC 6.450 25,000,000.00 
11/09/00 11/09/00 6.53 

38597 FEDL HOME LOAN BK CONS Ing 40 01/02/01 11/09/00 PURC 6.440 8,000,000.00 
11/09/00 11/09/00 6-503 

38598 WELLS FARGO CP Awe) 41 02/01/01 11/16/00 PURC 6.490. 21,300,000.00 
11/16/00 11/16/00 6.581 

38599 WELLS FARGO CP 19 4 02:/23/0L EL/16/00 PURC 6,490) 19,700, 000.200 
change fund 11/46/00 11/16/00 6.608 

38600 WELLS FARGO CP ES 41 02/23/01 11/16/00 PURC (6..490 6, 300,000.00 
change fund 11/16/00 11/16/00 6.608 

38601 UNITED STATES TREAS BI 9 40 05/31/00, 11/17/00.PURG 6.040 9,000,000.00 
M/A OOF L207, 010 6243 

38603 BK AMER C.D. 19 40 07/18/01 11/17/00 PURC 6.570 40,000.00 
11/17/00 11/20/00 6.570 

38604 BK AMER C.D. 19 40 07/18/01 21/17/00 PURC 6.570 93,000.00 
11/17/00 11/20/00 6.570 

38605 BK AMER C.D. thee) A407 O7 /LE/O 11747 /00 PURC 6.570 1757.0,0:0.00 
11/17/00 11/20/00 65710 

38606 BK AMER C.D. 159 40 07/18/01 11/17/00 PURC 6.570 3,000,000.00 
11/17/00 11/20/00 Gao7 0: 

38607 BK AMER C.D. 19 40 (07 728/01 (LI/L7/00_ PURC 46.570" . 2,,.000,000.00 
11/17/00 11/20/00 6.570 

38608 BK AMER C.D. IEW) AO 07/18 Od; 1ik/ 197/00 PURC. 6.5710 1,000,000.00 
M/A / O10). 1/20/1010 62/5770 

38609 BK AMER C.D. 159, 40 07/18/01 11/17/00 PURC 6.570 4,000,000.00 
11/17/00 11/20/00 6.570 

38610 BK AMER C.D. iL) TOO /8;/ Ole dey A OO=PURG- 16. SiO) = Sis, 692, O00 R00 
1/00 An 2 O00 6.570 

38611 UNITED STATES TREAS BI iy) 40 05/31/01 11/17/00 PURC 6.040 21,000,000.00 
alee OOm 15/720; 200 6.240 


PREM / 


BOOK VALUE 
(DISC) 


50,000,000.00 
50,000,000.00 
50,000,000.00 


24 8X5, 9010" 00 


-184,500.00 
9,928, 000.00 
=12;, 00.0'. 00 


25,000,000.00 
-25,000,000.00 


24.7, 158 712:9%..0:0 


=241,,8:79;.00 
Ny D221 20-300 
-77,280.00 


21,004,326.42 


= 2957207308 


19,348,404.25 


SSO OSLO 
6, 87 ,S60% 15 
=111277-439). 29 
8, 710,000.00 
—2 900002100 

40,000.00 

93,000.00 

L755 OOOSO0 
3,000,000.00 
2,000,000.00 
1,000,000.00 


4,000,000.00 


31,692,000.00 


2077323), 600) 100 


-676,400.00 


PAGE: 4 

RUN: 12/02/00 00:01:48 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 


-50,000,000.00 
-50,000,000.00 
-50,000,000.00 
= 2.47, 81.57.9005 00 
-9,928,000.00 
-25,000,000.00 
=714,, 8471. 50 

293, 0145 BAGS. 50 
+24, 158), 253-00 
=, 9225 12000 
-21,004,326.42 
=1'9, 348), 40:42:25 
= 6; 8-60). 15 
-8,710,000.00 
-40,000.00 
=9'3;, 00000 

= 1797-0 CORCO 
-3,000,000.00 
-2,000,000.00 
-1,000,000.00 
-4,000,000.00 
-31,692,000.00 


=210;, 323), G00 100 
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* ACTIVE TRANSACTIONS 


INVSMT 
NO. 


38614 
38615 
38616 
38617 
38619 
38620 
38621 


38623 


DESCRIPTION/ POOL# 


MEMO 


* 





SALOMON C/P 


FEDL HOME LOAN BK CONS 


NEGOTIABLE C.D.'S 


T NOTE, . ¢9'9'01.4;) 


T NOTE <(95:.2'6) 


MERRILL LUNCH CP 


SALOMON SB C/P 


FEDERAL NATL MTG ASSN 


UNITED STATES TREAS BI 


FEDL HOME LOAN BK CONS 


CP Loy 7 eC 0 UND Y 

Di AN? Le Bod DA 
DETAIL TRANSACTION REPORT - 
11/30/00 


MOR = 
BANK BROK 
CASH DATE 

IES 89 

19 40 

19 40 

19) 40 

19 40 

19 45 

9 89 

19 40 

dee) 40 

19 40 


MATURITY 
/ENTRY 


0271 27,01 
11/20/00 
0S / 185/02 
11/20/00 
04/16/01 
11 20:7:00 
08/31/01 
11/27/00 
11/15/03 
11/27/00 
01/30/01 
11/28/00 
02/09/01 
11/28/00 
05/24/01 
11/30/00 
03/01/01 
11/30/00 
05/09/01 
LLL30:700 


i 
LY 


AN 
4 


BRAWN Gis 


To 65 GA te 4 


FIXED INCOME 


PAR VALUE 
ORIGINAL FACE 


33:,:0:00,,000...0.0 
30,000,000.00 
35,000,000.00 
45,000,000.00 
15,000,000.00 
50,000, 000.00 
25,000,000.00 
15,000,000.00 
25,000,000.00 


3977929:,,000'. 00 


11/01/00: 20 
SETTLEMENT DATE BASIS 
19 FUNDS 

TRADE / TXN COUPON 
SETTLE TYP YIELD 

11/20/00 PURC 6.520 
11/20/00 6.621 
11/21/00 PURC 6.260 
LL/ 217 OO 6.452 
11/21/00 PURC 6.610 
11/21/00 6.610 
11/27/00 PURC 5.500 
MMO 6.290 
11/28/00 PURC 4.250 
11/28/00 5.816 
11/28/00 PURC 6.580 
11/28/00 6.657 
11/29/00 PURC 6.530 
11/29/00 6.616 
11/29/00 PURC 6.270 
11/29/00 6.468 
11/30/00 PURC 6.040 
11/30/00 64.134 
11/30/00 PURC 6.200 
11/30/00 6.376 


BOOK VALUE 
PREM / (DISC) 


32749 7,960..00 
=902 0:40.00 
29% VOW, 9'50',.00 
=692;,,050:00 
3.5), 010'0',"0:00', 00 


45,337, 985.59 
337,985.59 
14,391, 253.03 
-608,746.97 
49, 424,250.00 
_ -575,750.00 
24,673,500.00 
-326,500.00 
14,540,200.00 
-459,800.00 
24,618, 305.56 
-381, 694.44 
38,828,734.04 
-1,100, 265.96 


12/02/00 


(INTEREST) 
AMORT/ (ACCRET) 


PAGE: 2) 
00:01:48 


(GAIN) /LOSS 
SETTLEMENT 


=35,497,960400 
-29,107, 950.00 
-35,000,000.00 
245,337; 985,59 
-14,391, 253.03 
-49, 424,250.00 
-24, 673,500.00 
-14,540, 200.00 
=24,618, 305.56 


-38,828,734.04 
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* ACTIVE TRANSACTIONS * 





PAR 
TYPE/ WEIGHTED 
TXN# YIELD PAR VALUE 
PURC 6.487 774,229,000.00 
(34) 
SALE 5.694 -188000000.00 
(16) 
INTR 5.449 
(20) | 
MAT 6.616 -425238000.00 


CUE TR SYs/,.C OeUN Nan Omi SAN ER ANC £ See oO 
MR DANIEL D ALLOY Ao J oS. S95; 9) 4 4 4 8 
DETAIL TRANSACTION REPORT - FIXED INCOME 
11y/ Ot/ OOF GTO Al 30700 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 





166,431) 9563.80 121 9043.13 


—-186986911.76 1,013,088.24 = 27 43.9 7439 244) 


=0 7.4.41 71250500 


~423601225.41 =6,9019,761.25 


PAGE: 6 
RUN: 12/02/00 00:01:48 
(GAIN) / 
LOSS SETTLEMENT 


= 66,4131, 9 5Gr Oil 


=9'164, 1802.75) 1897837 ,93'8..23 
N53), 93375 


428,784, 232.07 
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CITY AND COUNTY OF SAN FRANCISCO OFFICE OF THE TREASURER 
SUSAN LEAL 
TREASURER 


DANIEL P. DALY 
CHIEF INVESTMENT OFFICER 





\ 
January 8, 2000, 
The Honorable Willie L. Brown Jr. The Honorable Board of Supervisors 
Mayor of San Francisco City and County of San Francisco 
City Hall, Room 200 City Hall, Room 244 
1 Dr. Carlton B. Goodlett Place 1 Dr. Carlton B. Goodlett Place 
San Francisco, Ca 94102-0917 San Francisco, Ca 94102-0917 


Ladies and Gentlemen: 


This correspondence and its attachments show the investment activity (for fiscal year to date) of the portfolios 


under management. To highlight the activities of our portfolio during the past six months, the results reflect 


earnings of pooled and the total funds, some of which have been severely restricted by arbitrage regulations. 


Interest Received $ 79,000,427 Earned Interest Yield 
Total Net Earnings $ 83,793,661 Pooled Funds 6.226% 
Average Age of Portfolio 233 Days All Funds 6.329% 


Total cost of the securities on hand on December 31, 2000 was $2,977,195,820 with a market value of 
$2,994,618,202 plus fixed assets accrued earnings of $14,208,631. 


In accordance with Administrative Code Sec. 10.79.2 and provisions of California State Government Code 
Section 53646, we are forwarding herewith computer printouts detailing the City’s investment portfolio as of 
December 31, 2000. These investments are in compliance with California Code and our statement of 
investment policy, and provide sufficient liquidity to meet expenditure requirements for the next six months. 


The reports reflect: 


1. Interest received and earnings for the month of December 2000, earned interest yield and end of 
period portfolio balance and yield. 

2. Recap of amounts invested in each type of investment. 

3. Listings of each investment instrument showing type, par value, cost, current market value and 
investments outstanding on December 31, 2000. 

4, General journal detailing purchases, sales, and interest activities during the month of 
December 2000. 
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~ Susan Leal 
Treasurer SAS ANCISCO 


Enc. ALIN LIE 
ce: Harvey Rose, Budget Analyst (w/Enc.) 

Ed Harrington, Controller (w/Enc.) 

Controller — Internal Audit Division (w/Item #1,3,5) #1-YTD-All Funds, YTD-Pooled Funds 

Oversight Committee: L. Fermin, R. Sullivan, Dr. P. Day, Jr., C. Vogel 

Transportation Authority — C. Clark 

San Francisco Public Library — 2 copies 


City Hall Rm.140, #1 Dr. Carlton B. Goodlett Place, San Francisco, CA. 94102 


(415) 554-4478 
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TOTAL INCOME RECEIVED IN THIS PERIOD: 
TOTAL NET EARNINGS THIS PERIOD: 
AVERAGE DAILY PORTFOLIO BALANCE: 
EARNED INCOME YIELD THIS PERIOD: 

END OF PERIOD PORTFOLIO BALANCE: 


CURRENT AMORTIZED BOOK VALUE: 


WEIGHTED AVERAGE YIELD AT END OF PERIOD: 


WEIGHTED AVERAGE DAYS TO MATURITY: 
WEIGHTED AVERAGE DAYS TO CALL: 


NET PORTFOLIO YIELD, 365-DAY BASIS: 
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12/01/00 THROUGH 12/31/00 


ASSETS 

7,228, 310.32 
15,459,092.46 
27804 p12, 920% 8-4 
6.383 

2 Dil GMOS BARB 
27 9807 206; 7793.97 
6.390 


232018 


232.18 


GOV'T SECURITIES 


Or SAN 
Ly 4 
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ALL FUNDS 


LIABILITIES 


000 


. 000 
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es Sly diss 


ASSETS 


. 000 


. 000 


TIME DEPOSITS 


RUN: 


LIABILITIES 


PAGE: 1 
O2/02/01 “O83 15215 
TOTAL 


D223 7.3 LOK 32 
15,4591, 092.46 

2; 801, 742,920,. 0'4 
6:23:83 

2794 1, 19578498 7:8 
2,980,106; 199,911 
6.390 

N/A 

N/A 


6.383 
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Culeteve ac OruyNNt Vor 2Gun? ASCACNY “RR AP NC nh S16 20 
MR. PeAWN: tubede- ODAC. -y 415-554-4487 PAGE: 1 
(SIRPT) INVESTMENT “DN VE NOT OR Y RUN: 01/03/01 00:01:15 
INVESTMENTS OUTSTANDING AS OF 12/31/00 
MAJOR SORT KEY IS ICC# 








CUPN TRDNG BOOK PAR VALUE 
SUMMARY DESCRIPTION RATE YIELD PRICE SHARES BOOK VALUE 
(Investment Type) 11 TREASURY BILLS 3.27 (EC) 6.032 6.192 97 :410 100,000, 000.00 97 7410/4025 79 
(Investment Type) 12 TREASURY NOTES 33.508 (C) 5ebu2 5.939 99.324 1,004,005, 000700 OST 213, 09on 13 
(Investment Type) 41 FNMA DISCOUNT NOTES OL SS) Onl Gl” 16.428 96.256 283,000,000.00 272,404, 780.28 
(Investment Type) 43 FEDERAL HOME LOAN DISC NOTES 8.54% (C) 6.267 465352 97. 0163 261,929,000.00 254, 23:6,037 238 
(Investment Type) 44 FMC DISCOUNT NOTES .83%3(C) 6,450) 65503, - 99'..03'3 25,000,000.00 24,1798, 25.200 
(Investment Type) 81 COMMERCIAL PAPER DISC 16...50% (C) 6.510 -6,604° 98.570 498, 300,000.00 491,172,940.60 
(Investment Type) 91 NEGOTIABLE C.D.'S 28.213 (C) 64590 6.5910 100.000 840,000,000.00 840,000,000.00 
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Cea, 
MR. 
RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
38621 UNITED STATES TREAS BILLS 
11/30:/00°°03/01/04 
38570 UNITED STATES TREAS BILLS 
10/17/00) 03/22/01 
38558 T BILL 
10/11/00 04/05/01 
38601 UNITED STATES TREAS BILLS 
1 /20700: 05731702 
38611 UNITED STATES TREAS BILLS 
11/20/00 05/31/01 
SUBTOTAL (Investment Type) 11 TREASURY 
36757 TeNOTE (100.2) 
05/15/98 05/15/01 
36761 T NOTE (100.2) 
05/15/98: 05/15/01 
37602 T NOTE-:(99..21.) 
06/01/99 05/31/01 
38638 T NOTE (99:22) 
L2/1A/ 00 07/31/02 
35.92 I NOTEs}(('9'7 8) 
08/15/96 08/15/01 
35213 T NOTE(98:..27) 
09/03/96 08/31/01 
35214 T NOTE(98.27) 
09/03/96 08/31/01 
35215) TP NOTE 98. 27;) 
09/03/96 08/31/01 
35254. TO NOTE ACO a) 
09/03/96 08/31/01 
37786 T NOTE (99.26) 
08/31/99 08/31/01 
B78, LANOTE 2(-9'9:.3'0)) 
08/31/99 08/31/01 
S788) LT ANOTE= *(9'9.223'5)) 
O8/317:99> 08/3104 
S71 8:9 TD NODE = (99's 211s) 
08/31/99" 08/31/01 
SETS 0) PINOLE *(9:9:73'0)) 
08/31/99 08/31/01 
37791 T NOTE (99.21) ~ 
08/31/99 08/31/01 
STO. NOTES C99 e2Si0") 


08/31/99 08/31/01 





ne yf fe: 
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OUNT Y 


Omer 
DALY 


SAN 
4 


FRANCISCO 


org pomeo Ae 4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 


12/31/00 


MAJOR SORT KEY IS ICC# 


CUSTE BANK 
BROK 

912795FV8 19 
40 

SUZ TION 19 
40 

912795GA3 129 
40 

912795GJ4 19 
40 

912795GJ4 aie) 
40 

BILLS Sy 2 90 
9128274E9 1:9 
40 

9128274E9 19 
87 

SIT ZA8Z 75H 1 19 
40 

9128275L2 ig) 
40 

GIZB 27 B92 IES) 
40 

912827239 19 
89 

912827239 i129 
74 

9N 2827239 AES 
40 

912827239 189 
87 

QUA 2 Ta P3 Eg 
40 

912827 5:P3 159 
40 

OVA8 27 9P3 19 
40 

GAS AT SPs IE) 
40 

9128275P3 19 
89 

QVAB ZT SPS 1E9 
89 

SU2827 523 159 
74 





FUND CPN RATE PAR/SHARES 
SAFE YTM TR BOOK 
100 6.0400 25,000,000.00 
000 6.1336 24,618,305.56 
100 5.9950 25,000,000.00 
600 6.1549 24,350,541.67 
9530 6.0550 20,000,000.00 
000 6.2397 19,407, 955.56 
9902 6.0400 9,000,000.00 
000 6.2428 8,710,000.00 
9901 6.0400 21,000,000.00 
000 6.2403 20,323,600.00 
(M) 6.0317 100,000,000.00 
6.1921 97,410, 402.79 

100 5.6250 30,000,000.00 
000 5.6135 30,009, 375.00 
100 5.6250 30,000,000.00 
000 5.6135 30,009,375.00 
9530 5.2500 8,000,000.00 
000 5.4338 7,972,500.00 
931 5.5000 50,000,000.00 
000 5.9996 50,860,054.35 
100) 7 8750 7,000,000.00 
000 8.5648 6,806, 890.63 
100 6.5000 5,000,000.00 
000 6.7804 4,941,406.25 
100 6.5000 5,000,000.00 
000 6.7804 4,941,406.25 
100 6.5000 5,000,000.00 
000 6.7804 4,941,406.25 
100 6.5000 5,000,000.00 
000 7.1516 4,865,176. 64 
100 5.5000 5,000,000.00 
000 5.6130 4,989,453.13 
100 5.5000 10,000,000.00 
000 5.5498 9,990,700.00 
100 5.5000 10,000,000.00 
000 5.6465 9,972,656.25 
100 5.5000 5,000,000.00 
000 5.6885 4,982,421.88 
100 5.5000 #£10,000,000.00 
000 5.5450 9,991, 600.00 
100 5.5000 5,000,000.00 
000 5.6885 4,982,421.88 
100 5.5000 10,000, 000.00 
000 5.5450 3,991, 600.00 


4 8 7 


MARKET VALUE 
MARKET PRICE 
241 Go, 193.07 
99.06301229508 
24-679: 8785505 
98271 ISV2AVISE2 
19,694,010. 42 
98.47005208333 
Bip FO lle B3i7 399 
97.68708881579 
20; °51.47,288'. 69 
97.68708881579 
98,445, 768.18 
98.44576800000 


29, 98414/250'.:00 
99. 93750000000 
2:19), 981-2506 0.0 
99.93750000000 
t 982, 300.00 
99.78125000000 
49,937,500.00 
99.87500000000 
7,094,062.50 
101. 3437500000 
5102167 562:.50 
100.5312500000 
57026; 56250 
100.5312500000 
57026, 562::50 
100.5312500000 
50267, 562.50 
100.5312500000 
4:7'9:93),-1 502 010 
99.87500000000 
O1, IBii7, SOO" 00 
99.87500000000 
OF 98a; 500200 
99.87500000000 
A 937 oOR00 
99.87500000000 
97 987, DO000 
99.87500000000 
Ay D937 750i 00 
99.87500000000 
9, 987,500.00 
99.87500000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
~ 1B4) 2225.22 
SUNGARD 
316,402.78 
SUNGARD 

275; 83889 
SUNGARD 

637, 437-50 
SUNGARD 
147,962.50 
SUNGARD 


21970955310 
SUNGARD 
21970951230 
SUNGARD 
316, 923 308 
SUNGARD 

1, 15078. 5222 
SUNGARD 
2087 2068 74 
SUNGARD 
110,428.18 
SUNGARD 
110,428.18 
SUNGARD 
110,428.18 
SUNGARD 
110 BAAS 8 
SUNGARD 

93 FAS 923 
SUNGARD 
186,878.45 
SUNGARD 
186,878.45 
SUNGARD 
93), 43:9'323 
SUNGARD 
186,878.45 
SUNGARD 
937, 439523 
SUNGARD 
186,878.45 
SUNGARD 


01/03/01 


PAGE: 1 
00%: 'Olie3a 


UNREALIZED GAIN 
UNREALIZED LOSS 


13,225.29 
i, 9337.60 
MOR 2d Se or 
18,400.49 


42,1 260-15 


=2:9), 1251010 


= 220i 25010 
10,000.00 


9377, 1505.00 
281 LTA Ba, 
Bid, LO Cn2o 
B57, Lai6e:25 
B57. SiGn25 
Loli, 38527 8'6 

47 296.87 
=3;, 200/010 
“4, 843. 75 
1 S282 12 


-4,100.00 
IN SZSn le 


-4,100.00 


“age 985" a 208 As5x200088 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 


T 


NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.21) 
08/31/99 08/31/01 
NOTE (99.30) 
08/31/99 08/31/01 
NOTE (99.14) 
11/27/00: 08/31/01 
NOTE (99.2%) 
12/11/00 08/31/01 
NOTE (99.21) 
12/14/00 08/31/01 
NOTE (99.26) 
12/21/00 08/31/01 
NOTE (99.28) 
12/28/00 08/31/01 


UNITED STATES TREAS 


12/01/00 10/31/01 


NOTE (99.23) 
11/30/99 11/30/01 
NOTE (99.23) 


11/30/99 11/30/01 
NOTE 

12/31/96 12/31/01 
NOTE (98.2) 
01/31/97 01/31/02 
NOTE (98.10) 
01/31/97 01/31/02 
NOTE (99.11) 
O1/31/97- 01/31/02 
NOTE (99.11) 
01/31/97 01/32/02 
NOTE (99.25) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/31/97 01/31/02 
NOTE (99.16) 
01/32/97. 01/35/02 
NOTE (99.16) 

OU /31/ 97l 01/38/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 
NOTE (99.25) 
01/31/00 01/31/02 


NTS 


M 


Cc 


R 


1 ae 


Ne VA AG 


DANIEL 


OUNT 


x 


Oxk 
D A Lay 


SAN 


4 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/00 
MAJOR SORT KEY IS ICC# 


CUSIP BANK 
BROK 

9128 275P3 ile) 
74 

972827523 ee) 
87 

OV282 7523 1S) 
87 

91282 75.P3 19 
40 

OUZ 827523 9 
40 

9128275P3 dg) 
40 

GI 2Z82 1S PS 19 
40 

91282753 19 
40 

9128275R9 19 
40 

9d 28271265 19 
40 

S28 2725 19 
87 

9128272E1 9 
40 

9123827266 Ae] 
89 

912827266 19 
89 

912827266 19 
74 

912827266 aR) 
74 

912827266 16, 
87 

9128272G6 19 
74 

912827266 iL) 
89 

912827266 19 
89 

912827266 Lg 
74 

9128275X6 19 
40 

9128275X6 ILS) 
45 

9128275xX6 IY) 
89 


CPN RATE 
YTM TR 
5.5000 
5.6885 
5.5000 
5.6885 
5.5000 
5.9450 
5.5000 
622902 
5.0000 
62.0155 
5.5000 
6.0216 
5.5000 
51: F962 
5.5000 
Dis PSA 
5.8750 
6.0907 
5.8750 
6.0306 
5's 875.0 
6.0306 
6.1250 
6.1864 
6.2500 
6. 7102 
6.2500 
6.6536 
6.2500 
6.4092 
6.2500 
6.4092 
6.2500 
6.3051 
6.2500 
6.3702 
6.2500 
613720 
6.2500 
6.3609 
6.2500 
6.37/02 
6. 37/50 
6.6164 
6.3750 
6.5061 
Seo} / 0) 
6.5061 


EVRA IN Gr sic vO 
1S =" 5 39 4 = 94.4 8 47 
PAR/SHARES MARKET VALUE 
BOOK MARKET PRICE 


5,000, 000.00 
4, 982,421.88 
5,000, 000.00 
4, 982,421.88 
10, 000,000.00 
9,991, 600.00 
45, 000,000.00 
45, 337,985.59 
20, 000,000.00 
20, 236,507.25 
50, 000,000.00 
50, 614,058.18 
45, 000,000.00 
45,672, 581.80 
25,000, 000.00 
25,414, 893.39 
26,000, 000.00 
26, 080,026.76 
25,000, 000.00 
24,927,734. 38 
25,000, 000.00 
24, 927,734.38 
10,000, 000.00 
9,976,562.50 
10,000, 000.00 
9,807, 262.50 
20,000, 000.00 
19,661,368.75 
4,000, 000.00 
3;,973,125.00 
6,000,000.00 
5,959, 687.50 
5,000,000.00 
4,988, 350.00 
10,000, 000.00 
9,949,218.70 
10,000,000.00 
9,948, 437.50 
10,000,000.00 
9,953,125.00 
10,000,000.00 
9,949,218.75 
8, 000,000.00 
7, 964,375.00 
8, 000,000.00 
7, 980,625.00 
8,000,000.00 
7, 980,625.00 


A, 993 ,/1400;..00 
99.87500000000 
A993 ESO. OC 
99.87500000000 
9, 98:7, 500). 00 
99.87500000000 
44,943,750.00 
99.87500000000 
19; 975,000), 00 
99.87500000000 
497,937, 200... 00 
99.87500000000 
44,943,750.00 
99.87500000000 
24,968,750.00 
99.87500000000 
26,056,875. 00 
100.2187500000 
29), 0107, 312 750 
100.2812500000 
25,070, 312250 
100.2812500000 
107 059,375). 00 
100.5937500000 
LO1,0:84:, 250) 20.0 
100.8125000000 
20762, 500 00 
100.8125000000 
4,032,500.00 
100.8125000000 
6,048,750.00 
100.8125000000 
5,040, 625.00 
100.8125000000 
1'0;,, O815, 250.00 
100.8125000000 
10, 081,250.00 
100.8125000000 
10,081,250.00 
100.8125000000 
LO}, 0:81", 250;.0.0 
100.8125000000 
8,072,500.00 
100.9062500000 
8,072,500.00 
100.9062500000 
8,072,500.00 
100.9062500000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
: 9377439223 

SUNGARD 
937,/43:9 223 
SUNGARD 
186,878.45 
SUNGARD 
840,953.04 
SUNGARD 
3/37, 159.6..90 
SUNGARD 
93:47. 3:92:26 
SUNGARD 
840,953.04 
SUNGARD 
467,196.13 
SUNGARD 
Ao, 616202 
SUNGARD 
1295 120.588 
SUNGARD 
129,120.88 
SUNGARD 

17, 691.99 
SUNGARD 
261, 548:..94 
SUNGARD 
523),,0'97 583 
SUNGARD 
104, 619). 57, 
SUNGARD 
15'S, 929). 35 
SUNGARD 
130, 74.46 
SUNGARD 
261, 548:. 91 
SUNGARD 
261,548.90 
SUNGARD 
261,948. 91 
SUNGARD 
261,548. 91 
SUNGARD 
2MNS A238) 2 9a 
SUNGARD 
243, 423700 
SUNGARD 
213 42S 0H 
SUNGARD 


01/03/01 


PAGE: 2 
OOM Ons 


UNREALIZED GAIN 
UNREALIZED LOSS 


11,328.12 
WR OAB 12 
-4,100.00 

207,421 84 
48), 437.90 
LZ, O93). 75 
36,914.06 
5}, 859s, Si 
LOW, 656.25 
142 DUB U2 
142), 518% 12 
82,812.50 
21.37, ISTO 
502,134.25 
99), 375200 
89,062.50 
S27, 24 oO 
1327, 0382.30 
13278230. 
12:8), L25 200 
132, 081525 
108,125.00 
91,875.00 


ot; 875.00 
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(RPTMKT ) 


INVEST 
NUMBER 


DESCRIPTION 
PURCHASE MATURITY DATE 


M 


C 








NOTE (99.18) 
ON /31/00) 01/31/02 
NOTE. (99)..25) 
OL/3L/00 01/31/02 
NOTE (99.18) 
01/31/00 01/31/02 
NOTE (99.16) 
04/30/97 04/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
06/30/00 06/30/02 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (99.16) 
03/31/98: 03/31/03 
NOTE (99.16) 
03/31/98 031731703 
NOTE (99.16) 
03/31/98 03/31/03 
NOTE (88.20) 
09/27/94 08/15/03 
NOTE (99.22) 
12/16/98 11/15/03 
NOTE (98.25) 
TAR/W6/ 98: Va / 5.7 03 
NOTE (99,.8) 

Fr /6/98 11/05/03 
NOTE (99.8) 

TAS 16/98: 221 (15:7 03 
NOTE (98.26) 

LAs /AsG;/ 98.1.1 FS 7/03 
NOTE (98.26) 
WANG: / 98s /AkS/ 08 
NOTE (98.30) 
LANG / 9811 /LS:/ 03 
NOTE -(95.26) 
14/28/00 11/15/03 
NOTE. (9'6)..2'6) 

12; / UA / OORT (165/08 
NOB = (99). 22) 
02/16/99 02/15/04 
NOTE = (919". 12) 
02/16/99 02/15/04 
NOTE (95.27) 
08/15/00 02/15/04 





it 


Peay ‘CHOnuy N 
De AeNeY ET bb 
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Me 


ORE 


DALY 


SAN 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/00 


MAJOR SORT 

CUSIP BANK FUND 
BROK SAFE 

9128275X6 19 100 
89 000 

9128275X6 19 100 
87 goo 

9128275X6 19 100 
87 000 

9128272S0 19 i 
50 000 

9128272Y7 19 100 
87 000 

9128272Y7 19 100 
40 000 

9128272Y7 19 100 
89 000 

9128274B5 19 5005 
89 000 

9128274B5 19 100 
89 000 

9128274B5 19 3052 
89 000 

9128274B5 19 3051 
89 000 

40 2535 

40 000 

9128274U3 19 9530 
50 000 

9128274U3 19 100 
89 000 

9128274U3 19 100 
89 000 

9128274U3 19 100 
40 000 

9128274U3 19 100 
40 000 

9128274U3 19 100 
87 000 

9128274U3 19 100 
40 000 

9128274U3 19 100 
40 000 

9128274U3 19 100 
40 000 

9128275A6 19 100 
74 000 

9128275A6 19 100 
74 000 

912827506 19 100 
40 000 


CPN RATE 
YTM TR 


656-21. 
6.6250 
Crs HOZ6 
6.2500 
Gu 0249 
6.2500 
6.5249 
6.2500 
6:..9.2'4'9 
5.5000 
5.6148 
5: 9:00.60 
5.6160 
5.5000 
5.6148 
5. 9000 
5.6043 
5.7500 
7.52100 
4.2500 
4.3250 
4.2500 
ora led) 
4.2500 
4.4206 
4.2500 
4.4189 
4.2500 
GE S252 
4.2500 
4.5234 
4.2500 
4.4943 
4.2500 
5.8164 
4.2500 
5.4469 
4.7500 
4.8246 
4.7500 
48925 
4.7500 
6.0915 


KEY IS ICC# 


ER A NG i S76. 0 
yom ow on ay Ae 4 Bie a 
PAR/ SHARES MARKET VALUE 
BOOK MARKET PRICE 


8,000,000.00 
7,965,000.00 
8,000,000.00 
1,98 1s, 250:..00 
8,000,000.00 
7, 963:;,000. 00 
10,000,000.00 
9,946,600.00 
25,000,000.00 
24,873,046.88 
25,000,000.00 
24,873,046.88 
25,000, 000.00 
24,873,046.88 
200,000.00 
1919. 00401, O10 

8, 650,000.00 
B,.60:6, 732.50 
150,000.00 
54:9) 2:57. 50 
1,000,000.00 
995,900 ..0.0 
5,000.00 
4,431.25 
10,000,000.00 
9,966,600.00 
10,000,000.00 
9) 8°79), 687). 50 
10,000,000.00 
Ds I24:, 218 1S 
10,000,000.00 
9:,, 92:5., 01010). 010 
10,000,000.00 
977 8.1.85, E25. 010 
10,000,000.00 
GO. 851'8i,, 9016.25 
40,000,000.00 
319: 5.616; 8775.00 
15,000,000.00 
WA SOs, 208,03 
10,000,000.00 
OF POY, - 2522; 316 
15,000,000.00 
HVS) SO i slde mea) 
15,000,000.00 
14, 906,250.00 
15,000,000.00 
VAY, S314, 2815 


8.072, 900:..00 
100. 9062500000 
87, O7%2;,5.00., 010 
100.9062500000 
8,072,500. 00 
100.9062500000 
107159, 375'. 00 
101.5937500000 
2:94, 328, UZ5'.,00 
101.3125000000 
253 328.7 UZ5) 00 
101.3125000000 
25; 328, 125:..00 
101.3125000000 
201, 562.50 
100.7812500000 
Lipa ial led reco Rs rgd bes) 
100.7812500000 
LOM ALT Bs 
100.7812500000 
OOM GE 2250 
100.7812500000 
5 OS'.0'0 
101.5000000000 
9, HOISTS 200 
97.59375000000 
Del So OG 
97.59375000000 
OLD Sos 00 
97.59375000000 
9 PISO S100 
97.59375000000 
9: 159 7 S1S 00 
97.59375000000 
ed Oe reeia] S100) 
97.59375000000 
319: A037 25'00)40:0 
97.59375000000 
14,639,062.50 
9759315000000 
9 2 bO9i, 37500, 
97.59375000000 
14,826,562.50 
98 .84375000000 
14,826,562.50 
98.84375000000 
14,826,562.50 
98.84375000000 


RUN: 


CURR ACCR INT 
PRICE SOURCE 
ZV 374 23% Ou: 
SUNGARD 
213), 42359 
SUNGARD 
2S 423: . Oil: 
SUNGARD 

LU pA O62 8I5 
SUNGARD 
4,316.30 
SUNGARD 
4,316.30 
SUNGARD 
4,316..310 
SUNGARD 
2,810.44 
SUNGARD 
PA Solo 
SUNGARD 

27 L001 583 
SUNGARD 
147,052 ...20 
SUNGARD 
LiO!B: 259 
SUNGARD 
SojipaleeOroiG 
SUNGARD 
55), Lf DS5'6 
SUNGARD 

DO P56 
SUNGARD 

Do plea 
SUNGARD 

55 jez 
SUNGARD 

515 LON 
SUNGARD 
220 7 L823) 
SUNGARD 

82 7.69%. 34 
SUNGARD 

55 pS 
SUNGARD 
269,123.64 
SUNGARD 
269, 123.164 
SUNGARD 
269), 1232164 
SUNGARD 


01/03/01 
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UNREALIZED GAIN 
UNREALIZED LOSS 


107, 500.00 
91,250.00 
107,500.00 

2925 TSAO 

45:57) O78. 152 
455i, 07 8. V2 

455, O78 12 

27 992)./90 
110,845.63 

dp DAY. 3:8 


17, shk2 50 


643.75 


=2017 2257010 
=1 207 Siz 510 
=164;, 843.75 
1657625010 
= 118), 750: 010 
SNA Sil Ze 


= 92-9), S100 
210, MOS ee 


719), 1687-250 


Say aiBicedes 


= 159) CCT 310 
452,343.05 
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1 
MISS <s 
(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
A 38474 T NOTE (95.27) 
08/15/00 02/15/04 
A 38476 T NOTE (95.27) 
08/15/00 02/15/04 
A 38477 T NOTE (95.18) 
08/15/00 02/15/04 
A 37949" TP NOTE: (99.17) 
11/15/99 05/15/04 
A+ 38273 T NOTE (99.22) 
05/10/00 05/15/04 
A 38274 T NOTE (99.22) 
05/10/00 05/15/04 
A 38275 T NOTE (99.22) 
05/10/00 05/15/04 
A 38276 T NOTE (99.22) 
05/10/00 05/15/04 
SUBTOTAL (Investment Type) 12 TREASURY 
A 38582 FEDERAL NATL MTG ASSN DISC N 
10/24/00 01/18/01 
A 38452 FEDERAL NATL MTG ASSN DISC N 
08/04/00 01/25/01 
A 38453 FEDERAL NATL MTG ASSN DISC N 
08/04/00 01/25/01 
A 38455 FEDERAL NATL MTG ASSN DISC N 
08/04/00 02/01/01 
A 38457 FEDERAL NATL MTG ASSN DISC N 
08/04/00 02/01/01 
A 38653 FEDERAL NATL MTG ASSN DISC N 
12/19/00 03/26/01 
A 38559 FEDERAL NATL MTG ASSN DISC N 
10/11/00 03/29/01 
A 38560 FEDERAL NATL MTG ASSN DISC N 
10/11/00 04/05/01 
A 38620 FEDERAL NATL MTG ASSN DISC N 
11/29/00 05/24/01 
A 38562 FEDERAL NATL MTG ASSN DISC N 
10/11/00 06/21/01 
A 38574 FEDERAL NATL MTG ASSN DISC N 
10/18/00 10/05/01 
A 38575 FEDERAL NATL MTG ASSN DISC N 
10/18/00 10/05/01 
A 38642: FEDERAL NATL MTG ASSN DISC N 


12/14/00 11/02/01 





[Gr Oeu «Niet Y, 
DANIEL 
INVESTMENT INVENTORY WITH MARKET VALUE 


O-k 


DALY 


INVESTMENTS OUTSTANDING AS OF 12/31/00 


CUSIP BANK 
BROK 

9128275A6 9 
45 

9128275A6 19 
89 

9128275A6 19 
40 

928275 E5 V9 
45 

9128275F5 19 
: 45 
9128275F5 19 
87 

OLZ827 SHS 19 
89 

9128275F5 19 
40 

NOTES 33.483 
313589ATO 19 
40 

313589BA0 19 
40 

313589BA0 19 
40 

31358 9BH5 19 
45 

313589BH5 Ly) 
40 

313589DNO0 ES 
40 

313589DR1 iL: 
40 

313589DY6 19 
40 

313589 RAL i) 
40 

313589HD8 129 
40 

313589MP5 iG) 
40 

313589MP5 19 
40 

313589NT6 1) 
40 


100 
000 
9530 
000 
923 
000 
901 
000 
100 
000 
100 
000 
7622 
000 
910i: 
000 
100 
000 
9530 
000 
100 
000 
100 
000 
9530 
000 


MAJOR SORT KEY IS ICC# 





RUN: 


01/03/01 


PAGE: 4 
OOsOd sk 


CURR ACCR INT UNREALIZED GAIN 
PRICE SOURCE UNREALIZED LOSS 





SAN FRANCISCO 
ANI Seopa, 46 = 44 Bi 

CPN RATE PAR/ SHARES MARKET VALUE 
YTM TR BOOK MARKET PRICE 
4.7500 15,000,000.00 NA 826,002 . 50 
O209T'5 14,374,218.75 98.84375000000 
4.7500 15,000,000.00 147,826, 562.50 
620915 14,374,218.75 98.84375000000 
4.7500 157.000,000200 14,826, 562.50 
6.1845 14 ,332,0381.25 98 ..84375000000 
5.2900 20,000,000.00 20,062,500.00 
5.8824 19,506,250.00 100.3125000000 
5.25900 10,000,000.00 10; 03:1;:25.0:..0:0 
6.7885 9, 467,187.50. 100). 3125000000 
5 25:00 10,000,000.00 £0,031, 250.00 
6.7937 9,465,625.00 100.3125000000 
5). 2 900 10,000,000.00 10), 034,,25000 
6.17835 9,467,187.50 100.3125000000 
5127900 20,000,000.00 20,062,500.00 
6.7885 18,934,375.00 100.3125000000 
DH OL22 1004005000.00 1002537575:.01 
5.9383  997),.213,533.03 9985384300000 
6.4300 50,000,000.00 49, .853,188'89 
6:. 53:08 AD. 2315, 972 22 99 70624 17S 
6.4400 15,000,000.00 14, 937,800.00 
6.6469 14533, 200.00; 99:..58533333333 
6.4400 15,000,000. 0:0 147,937, 800.00 
6.6469 1.4), 533), 1:00:00. “=9'9". 58533333383 
6.4400 10,000,000.00 9, 946, 43:8)..8:9 
6.6555 9, 676,211.12 99. A643 8888889 
6.4400 35;,0:00,,0:0.0:. 00 34, 812,536.11 
6.6555 33, 866,738.89  99.46438888889 
6.1800 5,000,000.00 47 928;, 4851.98 
6.2846 4,916,741.67 98.56966666667 
623300 13,000,000.00 12, 807; 4152.83 
6.5239 12, 613;,694 17 98" 51858333333 
6.3300 5,000,000.00 4, 920,622,222 
6eoS82i 4,845,2606.67 98.41244444444 
6.2700 15,000,000.00 TAY 69 377.2251..00 
6.4683 14,540,200.00 97.68816666667 
6.2500 20,000,000.00 197447, £00.00 
6. a3 1OP N21 S277 8 97 -23550000000 
6.1100 5,000,000.00 4, 182, 812 50 
6.4982 A), 10d 288.89. > 95). 65625000000 
6.1050 20,000,000.00 OF ESI Zor 00 
6.4926 18, 80:6, 133533 95..656250000.00 
5.7400 27,000,000.00 25, 1A, S00. 00 
61057 25,609,485.00 95.25000000000 


SUNGARD 
2697, 23564 
SUNGARD 
269), 123264 
SUNGARD 
1367325. 97) 
SUNGARD 
68,162.98 
SUNGARD 
68,162.98 
SUNGARD 
68; 1i62.. 98 
SUNGARD 
136, 3.2515,9%) 
SUNGARD 


616,208.34 
SUNGARD 
402,500.00 
SUNGARD 
402,500.00 
SUNGARD 
2168 ;-333'538 
SUNGARD 
939;, 66. 67 
SUNGARD 
lesley 1LSy shape ies) 
SUNGARD 
OT 7AS8 S38 
SUNGARD 
Tian Oh ile oys) 
SUNGARD 
816, 212.50 
SUNGARD 
284, 722222 
SUNGARD 
63,645.83 
SUNGARD 
254; 37/5. 00 
SUNGARD 
77,490.00 
SUNGARD 


452,343.75 
452 7 S43% US 
4194; 531529 
556,250.00 
564,062.50 
565, 625:..00 
564,062.50 


1,128,125. 00 


Ji, 152, 893% 66 
=, HOHs oi 87a 


47 998 538 
2,200.00 
2,200.00 
1,894.45 
6.63.0. 55 

583.88 
6, 283338 


37 BOSS 


Nh 


6, 8122.50 
40,850.00 
DWE piel) (hats) 
VO; 4a OM. 


310,525.00 


a 


fT) 
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INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/00 
MAJOR SORT KEY IS ICC# 


MR. DANIEL 

(RPTMKT ) 
INVEST DESCRIPTION CUSTER BANK 
NUMBER PURCHASE MATURITY DATE BROK 
A 38643 FEDERAL NATL MTG ASSN DISC N 313589NT6 19 
127 04/00 11/ 02708. 40 
A 38633 FEDERAL NATL MTG ASSN DISC N 313589PX5 19 
12/1/00 11/3107 01 45 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NO) 9.23% 
A 38597 FEDL HOME LOAN BK CONS DISC 313385AB2 19 
11/09/00 01/02/01 40 
A 38652 FEDL HOME LOAN BK CONS DISC 313385DA1 19 
12/19/00 03/14/01 40 
A 38657 FEDL HOME LOAN BK CONS DISC 313385D06 19 
12/27/00: 03/28/01 40 
A 38561 FEDL HOME LOAN BK CONS DISC 313385D26 19 
10/11/00 04/06/01 40 
A 38583 FEDL HOME LOAN BK CONS DISC 313385EP7 19 
10/24/00 04/20/01 40 
A 38623 FEDL HOME LOAN BK CONS DISC 313385FJ0 19 
11/30/00 05/09/01 40 
A 38613 FEDL HOME LOAN BK CONS DISC 313385EL9 19 
12/21/00! 05/11701 40 
A 38625 FEDL HOME LOAN BK CONS DISC 313 385FY7 19 
12/04/00 05/23/01 40 
A 38626 FEDL HOME LOAN BK CONS DISC 313385GH3 19 
12/04/00 06/01/01 40 
A 38634 FEDL HOME LOAN BK CONS DISC 313385GH3 19 
12/11/00 06/01/01 89 
A 38576 FEDL HOME LOAN BK CONS DISC 313385HK5 19 
10/18/00 06/27/01 40 
A 38636 FEDL HOME LOAN BK CONS: DISC 313385MG8 9 
12/12/00 09/28/01 40 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOA 8.56% 
A 38596 FEDL HOME LN MTG CORP DISC N 313397AB7 IHS) 
11/09/00 01/02/01 40 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOT 2.833 
A 38635 SALOMON SB C/P 7954W0N4 3 19 
12/11/00 01/04/01 89 


924 
000 


100 
000 


4 8 7 


MARKET VALUE 
MARKET PRICE 


95.25000000000 
94.81250000000 


276,486, 747.77 
97.69849700000 


99.98275000000 
98.77600000000 
98.53800000000 
98.39819444444 
98.16213888889 
97.93422222222 
97.90194444444 
97.70827777778 
97.56302777778 
97.56302777778 
97.14341666667 


95.65750000000 





RUN: 


CURR ACCR INT 
PRICE SOURCE 





25101, 20:9), 9622.29 
97.81656900000 





99.98275000000 








CPN RATE PAR/ SHARES 
YTM TR BOOK 
5.7400 23,000,000.00 
yal oyiley) 21,315,487 222 
D1 200 25,000,000.00 
6.0609 233, 0.937, 039.33 
6.1910 283,000,000-00 
6.4281 272,404,780. 28 
6.4400 8,000,000.00 
6.5028 14-922; 120.500 
6.1800 10,000,000.00 
6. 285 9; 854.083. 33 
6.0900 20,000,000.00 
6.1852 9), 692, 141671637 
6.3300 35,000, 000.00 
6.5333 33,920, 72.90 
6.2700 15,000,000.00 
6.4706 14,534,975.00 
6.2000 39, 929,000.00 
On3 75 38,828,734.04 
6.2600 30,000,000.00 
6.4518 29,20'7,, 950-00 
6.1800 25,000,000.00 
6.3658 24,270,416. 67 
6.1500 15,000,000.00 
6.3440 14,541, 312.50 
6.0300 30,000,000.00 
6.2089 29, 13'5;, 7010.00 
6.2000 9,000,000.00 
6.4813 8, 609,400.00 
5.8200 25,000,000.00 
6.10.63 235, 827,916.67 
6.1665 — 2637,°92:97 70100300 
6.3525 254», 23'6,037.38 
6.4500 25,000,000.00 
6.91'3:0 24, Oy 25.0.0 
6.4500 25,000,000.00 
6. SSO 2a 58), 25010 
6.6000 25,000,000.00 
6.62/92 24,890,000.00 


01/03/01 
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OO ;01ssSH 


UNREALIZED GAIN 
UNREALIZED LOSS 


26, 002.78 











99.98275000000 





21,907 79.00 ..0.0 66,010.00 
SUNGARD 

23, 703, 125:..0:0 83,416.67 25,875.00 
SUNGARD 

3,815, 268:.'89 266,698.60 

71,998, 620.00 75,848.89 Syl etal 
SUNGARD 

9,877, 600..00 22, 306 67 1,200.00 
SUNGARD 
19,707, 600.00 16916367 

SUNGARD =1,483.34 

34,439,368.06 504,641.67 24,013.89 
SUNGARD 

14,724, 320.83 180), 2625.50 9,083.33 
SUNGARD 

39), 104), U55:. 99 220;/053"41'9 55;, 368. 3'6 
SUNGARD 

29;,3:10), 933: 33 2137, 8832833 48,750.00 
SUNGARD 

24,427,069.44 120,166.67 36,486.10 
SUNGARD 

14,634,454.17 Ti T5000 24,39 26F 
SUNGARD 

29,2687, 908". 33 LOD FI25 0:0 27, 683.33 
SUNGARD 

8, 742,907.50 116; 250%:00 17 7-25us.. 510 
SUNGARD 

2:3), 99°47 35751200 807183333 Dy, 625.100 
SUNGARD 

17 1287 a4 7s 92 2416, GOR 29 

=, 438.54 

24, 995; 687 150 237, 399283 166.67 
SUNGARD 

24,995, 687.50 231 74,399283 166.67 

24, 986,500.00 96,250.00 250.00 
SUNGARD 


99.94600000000 
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MR 
(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY DATE 
A 38585 SALOMON SB C/P 


10/27/00 01/05/01 
A 38587 QUINCY CP 
11/02/00 01/08/01 


A 38521 MERRILL LYNCH CP 
09/18/00 01/09/01 
A 38588 SALOMON CP 


11/02/00" 01/12/01 
A 38565 MERRILL C/P 
HO/A3 700" 01/17/01 


A 38581 MERRILL LUNCH C/P 
10/23/00 01/19/01 
A 38577 COCA COLA CP 
10/24/00 01/30/01 
A 38617 MERRILL LUNCH CP. 
11/28/00 01/30/01 
A 38598 WELLS FARGO CP 
11/16/00 02/01/01 
A 38654 SALOMON SB C/P 
12/20/00 02/08/01 
A 38619 SALOMON SB C/P 
11/29/00 02/09/01 
A 38612 SALOMON C/P 
1h / 20/400 02/12/01 
A 38578 LUCENT TECH CP 
10/24/00 02/14/01 
A 38579 LUCENT TECH CP 
10/24/00 02/14/01 
A 38599 WELLS FARGO CP 
11/16/00 02/23/01 
A 38600 WELLS FARGO CP 
11/16/00 02/23/01 
A 38628 SALOMON SB C/P 
12/06/00 03/02/01 
SUBTOTAL (Investment Type) 
A 38437 BK AMER C.D. 
07/19/00 01/02/01 
A 38572 BK AMER C.D. 
10/17/00 01/03/01 
A 38573 BK AMER C.D. e 
10/17/00 01/03/01 
A 38534 BK AMER C.D. 


09/26/00 01/16/01 


81 COMMERCIAL PAPER 16.56% 


OmUr Ne Le OF SAN BE eRe AGN Ce iss 
DANIEL DALY 401,95" => 5S 5.4, = 
INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/00 
MAJOR SORT KEY IS ICC# 


e 


O 


4487 


MARKET VALUE 

MARKET PRICE 
24,982,000.00 
99.92800000000 
48, 938,260.00 
99.87400000000 
19), 991,200.00 
99.85600000000 
29, 940,600.00 
99.80200000000 
29,913 600.00 
99.71200000000 

9, 967,600.00 
99.67600000000 
44,765,100.00 
99.47800000000 
49, 739,000.00 
99.47800000000 
21,181,146.00 
99.44200000000 
29.,°79:4,, 800). 00 
99.31600000000 
24,824,500.00 
99.29800000000 
32,,2190,,520:. 00 
99.24400000000 
36, 610,123. 00 
99.20800000000 

2), 880%, 9927300 
99.20800000000 
19), Sii2,-0162. 00 
99.04600000000 

6, 239, 898 . 00 
99.04600000000 
897, Dok, 888.35 
98%.95333333333 





499, 1D 239638 
99.49412800000 








CUSIP BANK FUND CPN RATE PAR/ SHARES 
BROK SAFE YTM TR BOOK 

7954WON5O 19 100 6.5000 25,000,000.00 
89 000 6.5832 24,684,027.78 

74838UN85 19 100 6.5800 49,000,000.00 
40 G00 6.6616 48,399, 940.56 

59018JN91 19 100 6.5100 20,000,000.00 
45 000 6.6458 19,591,316.67 

7954WONC5 19 100 6.5300 30,000,000.00 
89 000 6.6152 29,613,641.67 

59018JNH3 19 100 6.4800 30,000,000.00 
45 000 6.5939 29,481,600.00 

59018JNK6 19 100 6.5200 #£10,000,000.00 
45 000 6.6244 9. 642 433.55 

19121DNW1 19 9530 6.4600 45,000,000.00 
45 000 6.5756 44,208,650.00 

59018JNWO 19 100 6.5800 50,000,000.00 
45 000 6.6567 49,424,250.00 

9479FOP12 19 1 6.4900 21,300,000.00 
41 000 6.5814 #21,004,326.42 

7954WOP82 19 100 6.4500 30,000,000.00 
89 000 6.5083 £29,731,250.00 

7954WOPQ2 19 100 6.5300 25,000,000.00 
89 000 6.6164 24,673,500.00 

7954WOPC3 19 100 6.5200 33,000,000.00 
89 000 6.6207 £32,497,960.00 

54946JPE6 19 9530 6.4500 36,600,000.00 
45 000 6.5833 35,859,002.50 

54946JPE6 19 1 6.4500 2,400,000.00 
45 000 6.5833 2,351,410.00 

9479FOPP9 19 928 6.4900 19,700,000.00 
41 000 6.6079 19,348,404.25 

9479FOPP9 19 929 6.4900 6, 300,000.00 
41 000 6.6079 6,187,560.75 

7954w0Q24 19 100 6.4500 40,000,000.00 
89 000 6.5509 39,383, 666.67 

(M) 6.5098 498,300,000.00 

6.6041 491,172,940.60 

O6050EQE8 19 100 6.8600 50,000,000.00 
40 000 6.8600 50,000,000.00 

O6050EUE3 19 100 6.6300 18,205,000.00 
40 000 6.6300 18,205,000.00 

06050ERUE3 19 1 6.6300 9,795,000.00 
40 000 6.6300 9,795,000.00 

06050ETM7 19 100 6.6400 25,000,000.00 
40 000 6.6400 25,000,000.00 


5070007, 374587 
100.0007497303 
18, 205,030.24 
100.0001660973 

OFS SiO a Om 27 
100.0001660973 
25,000,050.44 
100.0002017502 


RUN: 


CURR ACCR INT 
PRICE SOURCE 


2977 916.66 
SUNGARD 
537, 3166.66 
SUNGARD 
379, 750.00 
SUNGARD 
326,500.00 
SUNGARD 
432,000.00 
SUNGARD 
124,966.67 
SUNGARD 
S01, dS... 00 
SUNGARD 
310,022.22 
SUNGARD 
176,636: 1:6 
SUNGARD 
64,500.00 
SUNGARD 
149,645.83 
SUNGARD 
251,020.00 
SUNGARD 
452,467.50 
SUNGARD 
29,, 670:, 00 
SUNGARD 
163,367 . 72 
SUNGARD 
SZ, 244.350 
SUNGARD 
186, 333);.38 
SUNGARD 


1, S817 ole ealsl: 
SUNGARD 
254809732 
SUNGARD 

LST OSS S 
SUNGARD 

447, 20768 
SUNGARD 


01/03/01 


PAGE: 6 
00: 01:31 


UNREALIZED GAIN 
UNREALIZED LOSS 


458.33 
0.00 
200.00 
=12'5 00 
4,027.78 
183.42 
=950 20:0 
i, go4cu 


1,540.00 


= 1), 3422010 


-88.00 
290.03 


92°19 


Li, 333.33 


20,871.48 
= 3 AOS 7010 
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(RPTMKT ) 


INVEST 
NUMBER 





DESCRIPTION 


M 


Crk 
R 


PURCHASE MATURITY DATE 





BK AMER C.D. 
10/10/00 01/16/01 
BK AMER CD 
11/02/00 01/16/01 
BK AMER CD 
11/02/00 01/31/01 
BK AMER C.D. 
11/07/00 01/31/01 
BK AMER C.D. 
10/13/00 02/02/01 
BK AMER CD 
10/02/00 02/05/01 
BK AMER C.D. 
10/10/00 02/13/01 
BK AMER C.D. 
10/10/00 02/27/01 
BK AMER C.D. 
09/06/00 03/06/01 
BK AMER C.D. 
10/10/00 03/13/01 
BK AMER C.D. 
09/06/00 03/20/01 
BK AMER C.D. 
10/10/00 03/20/01 
BK AMER C.D. 
1107/00 03/217 01: 
BK AMER C.D. 
10/10/00 03/27/01 
BK AMER C.D. 
10/10/00 03/27/01 
BK AMER C.D. 
10/20/00" 03/27/01 
BK AMER C.D. 
10/10/00 03/27/01 
BK AMER. C.D. 
10/10/00 03/27/01 
NEGOTIABLE C.D.'S 
11/21/00 04/16/01 
BK AMER C.D. 
12/14/00 05/10/01 
BK AMER C.D. 
12/5/00) 05/227 04: 
BK AMER C.D. 
12/15/00 05/22/01 
BK AMER C.D. 
12/15/00 05/22/01 
BK AMER C.D. 
WO MS /00n O51 227//0 


Cae: C.OsUeN 
DANTIEL 


T Y 


OE 
DAY Ly 


SAN 
4 


FRANCISCO 


IES Soya 


INVESTMENT INVENTORY WITH MARKET VALUE 


INVESTMENTS OUTSTANDING AS OF 12/31/00 
MAJOR SORT KEY IS ICC# 


CUSLP B 
B 


06050ETV7 
O6050EUR4 
O6050EUS2 
O06050EUTO 
06050EUC7 
O6O50ETS4 
O6050ETWS 
O6050ETX3 
06050ESR7 
O6050ETY1 
O6050ESS5 
O6050ETZ8 
06050EUU7 
O6050EUAL1 
O6050ERUA1 
O06050EUA1 
06050EUA1 
O06050EUA1 
O6050EVC6 
O6050EVL6 
O6050EVN2 
O6050EVN2 
O6050EVN2 


O06050EVN2 


ANK 
ROK 
19 
40 
19 
40 
19 
40 
129 
40 
1:9 
40 
19 
40 
19 
40 
19 
40 
19 
40 
9 
40 
a) 
40 
19 
40 
AV) 
40 
HES 
40 
aS) 
40 
19 
40 
1c9 
40 
1:9 
40 
19 
40 
169 
40 
I) 
40 
gS. 
40 
189 
40 
159 
40 


CPN RATE 
YTM TR 


6.6000 
6.6000 
6.6000 
6.6200 
6.6200 
6.6300 
6.6300 
6.6500 
6.6500 
6.6400 
6.6400 
6.6400 
6.6400 
6.6700 
6. 6:/-0:0 
6.5400 
6.5400 
6.6700 
6.6700 
6.5400 
6.5400 
6.6100 
6.6100 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6400 
6.6100 
6.6100 
6.3400 
6.3400 
6.3200 
6.3200 
6.3200 
6.3200 
6.3200 
6.3200 
6.3200 
6.3200 


PAR/SHARES 
BOOK 
20,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
20,000,000.00 
20,000,000.00 
50,000,000.00 
50,000,000.00 
43,000,000.00 
43,000,000.00 
35,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
2:9;7 00.0, 00:0 .0.0 
50,000,000.00 
50,000,000.00 
25,000,000.00 
25,000,000.00 
12,000,000.00 
12,000,000.00 
50,000,000.00 
50,000,000.00 
9,600,000.00 
9,600,000.00 
4,000,000.00 
4,000,000.00 
7,000,000.00 
7,000,000.00 
13,000,000.00 
13,000,000.00 
16,400,000.00 
16,400,000.00 
35,000,000.00 
35,000, 000.00 
25,000,000.00 
25,000,000.00 
9,000,000.00 
9,000,000.00 
5,000,000.00 
5,000,000.00 
4,000,000.00 
4,000,000.00 
9,000,000.00 
9,000,000.00 


4487 


MARKET VALUE 
MARKET PRICE 
19,999, 316.41 
99.99658207033 
50,000,209.95 
100.0004199091 
20,000,162.28 
100.0008113761 
50,001,509.51 
100.0030190177 
43,000,593.20 
100.0013795364 
35,000, 751.28 
100.0021465048 
50,001,296.75 
100.0025934976 
50,001,705.06 
100.0034101232 
25,004,998.51 
100.0199940569 
50,002,405.45 
100.0048109079 
25,006, 060.16 
100.0242406418 
12,000, 632.66 
100.0052721372 
50,013,840.95 
100.0276818939 
9,602,775.96 
100.0289162208 
4,001,156.65 
100.0289162208 
7,002,024.14 
100.0289162208 
13,003,759.11 
100.0289162208 
16,404, 742.26 
100.0289162208 
35,023,624.15 
100.0674975816 
24,999,209.95 
99.99683981662 
8,999,037.82 
99.98930916059 
4,999,465.46 
99.98930916059 
3,999) SV2e37 
99.98930916053 
8,999,037.82 
39.98930916059 


RUN: 


01/03/01 


PAGE: 7 
OO: O173u 


CURR ACCR INT UNREALIZED GAIN 


PRICE SOURCE 
* 301 ,5'662 67 
SUNGARD 
550,000.00 
SUNGARD 
220,000.00 
SUNGARD 
505,694.44 
SUNGARD 
633,533.33 
SUNGARD 
588,340.28 
SUNGARD 
765,444.44 
SUNGARD 
765,444.44 
SUNGARD 
541; 937.50 
SUNGARD 
1537 916367 
SUNGARD 
9417937 <350 
SUNGARD 
180,940.00 
SUNGARD 
504,930.56 
SUNGARD 
FAG; 9Oo.33 
SUNGARD 
61,235. 56 
SUNGARD 
LOT), LO2 22 
SUNGARD 
19:9), 015.2516 
SUNGARD 
251; 065.18 
SUNGARD 
263,481.94 
SUNGARD 
79,250.00 
SUNGARD 
26,860.00 
SUNGARD 
WAT IZ 22 
SUNGARD 
Wee SiS dis} 
SUNGARD 
26,860.00 
SUNGARD 


UNREALIZED LOSS 


SS oy) 
ZO09a95 


1:62)..2:8 
OUST 
593520 
(od28 
LA ZIOe iS 
17705206 
APO sor 
2,405.45 
6,060.16 
632.66 
13,840.95 
Ce Dye Ns) 
dere aNSya6)5) 
2,024.14 


Syl) Segall 


23), 024A ae 


-790.05 
-962.18 
-534.54 
-427.63 


Sow calls 
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(RPTMKT ) 
INVEST DESCRIPTION 
NUMBER PURCHASE MATURITY 
A 38651 BK AMER C.D. 
12/05/00 05/22/01 
A 38629 BK AMER C.D. 
12/06/00 06/15/01 
A 38645 BK AMER C.D. 
12/14/00 06/15/01 
A 38603 BK AMER C.D. 
11/20/00 07/18/01 
A 38604 BK AMER C.D. 
11/20/00 07/18/01 
A 38605 BK AMER C.D. 
11/20/00 07/18/01 
A 38606 BK AMER C.D. 
11/20/00 07/18/01 
A 38607 BK AMER C.D. 
11/20/00 07/18/01 
A 38608 BK AMER C.D. 
11/20/00 07/18/01 
A 38609 BK AMER C.D. 
11720700'-07 708701 
A 38610 BK AMER C.D. 


11/20/00 07/18/01 


SUBTOTAL (Investment Type) 


—E— 





91. 


Cellier 


MRS: 


NEGOTIABLE C.D.' 


GRAND TOTAL 





{i Ce OnU NEL IY. OF SAN Eek AUN iG) ES Ge0 
DANIEL Di Ay Gry Ae eee 4 £4 Oe 
INVESTMENT INVENTORY WITH MARKET VALUE PAGE: 8 
RUN: OL/03/00) “O02 01231 
INVESTMENTS OUTSTANDING AS OF 12/31/00 
MAJOR SORT KEY IS ICC# 
CUSIP BANK FUND CPN RATE PAR/SHARES MARKET VALUE CURR ACCR INT UNREALIZED GAIN 
BROK SAFE YTM TR BOOK MARKET PRICE PRICE SOURCE UNREALIZED LOSS 
O06050EVN2 19 901 6.3200 8,000,000.00 7,999), 144.73 : 23,8 19656 
40 000 6.3200 8,000,000.00 99.98930916059 SUNGARD =859'..277/ 
O6050EVH5 ay; 100 6.4100 45,000,000.00 45,010,448.25 208/325... 00 10,448.25 
40 600 6.4100 45,000,000.00 100.0232183225 SUNGARD 
O6050EVK8 19 100 6.3200 25,000,000.00 24,996,763.90 79,000.00 
40 000 6.3200 25,000,000.00 99.98705561790 SUNGARD =37, 236.10 
O6050EVAO 19 473. 6.5700 40,000.00 40,084.29 306.60 84.29 
40 000 6.5700 40,000.00 100.2107270195 SUNGARD 
O06050EVA0 19 467 6.5700 93,000.00 937 195:..98 WAZ 385 1:95:98 
40 000 6.5700 93,000.00" 100.2107270195 SUNGARD 
06€050EVAO 19 471 6.5700 13/37 000:.00 Roy Hoy ola at) 1,342. 38 368. 77 
40 000 6.5700 17:9;,;000 200" LOO22L07270195 SUNGARD 
O06050EVAO 19 892 6.5700 3,000,000.00 3,006,321 81 22599900 67321. 81 
40 000 6.5700 3,000,000.00 100.2107270195 SUNGARD 
O6050EVAO 19 LI01. “6. 57.00 2,000,000.00 2,004,214.54 15773:310;.00 4,214.54 
40 O00? *6..5:700 270005000200. LOO 82107270195 SUNGARD 
06050EVAO0 19 5005 * 6.5700 1,000,000.00 1; 002,107.27 17665:500 25 LOW 27 
40 000 6.5700 1,000,000.00 100.2107270195 SUNGARD 
O06050EVAO 19 803: “6.5700 4,000,000.00 4,008,429.08 30,660.00 8,429.08 
40 000 6.5700 4,000,000.00 100.2107270195 SUNGARD 
O6050EVAO als) 100" “62.5700 31,692,000.00 31,798, 7183.64 242,919.18 66,783.61 
40 000 6.5700 317-6972; 000'. 00". -100)..2107270195 SUNGARD 
28.06% (M) 6.5895 840,000,000.00 840,163,221.91 109.653.6835 1717 673.45 
6.5895 840,000,000.00 100.0194310000 =87, 45il,..94 
6.1244 3012234000.00 2994618201.95 31661271907 . 75 1G, IS Oy AoiW6o 
6.3257, = 177 AG 310'8..263 


297795 B98 
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(SIRPT) 


INVSMT 
NO. 


PPP YP PS 
Ww 
foe) 
on 
on 
(oe) 


SUBTOTAL 


36757 
36761 
37602 
38638 
Sou92 
35213 
35214 
35205 
35254 
37786 
S784 
37788 
SH hBO 
37790 
37792 
37792 
377/93 
37794 
37795 
38615 
38631 
38646 
38656 
38658 
38627 
37994 
S995 
35462 
35520 
35521 
35522 
39923 
35524 
3552-5 
35526 
39924 
35528 
38096 


PPrrrPr YP PP PPP PPP YP PPP PP PrP PrP rr ero Pree eee Yee 


—— SS 


DESCRIPTION 


STATES TREAS BILL 
STATES TREAS BILL 


UNITED 
UNITED 
Ty BPE 
UNITED 
UNITED 


(Investment Type) 


STATES TREAS BILL 
STATES TREAS BILL 


STATES TREAS NTS 


T NOTE (100.2) 
T NOTE (100.2) 
T NOTE: (99.21) 
T NOTE (99.22) 
T NOTE (97.8) 
T NOTE (98.27) 
T NOTE (98.27) 
T NOTE (98.27) 
Tf NOTE (97.11) 
T NOTE (99.26) 
T NOTE (99.30) 
T- NOTE: (99.235) 
{ NOTE (99.24) 
T NOTE (99.30) 
T NOTE (99.21) 
T NOTE (99.30) 
T NOTE '(99.21) 
TO NOTE ((9:9'.. 21) 
T NOTE (99-30) 
T NOTE (99.14) 
T NOTE (99,.21) 
T NOTE (9.9). 21) 
T NOTE (99.26) 
TP NOTE (9922/8) 
UNITED 

T NOTE (9923) 
T=NORE: 2(9'9% 23) 
T NOTE 

T NOTE (98.2) 
T NOTE (98.10) 
T NOTE 99.11) 
PSENOTECI OSI) 
TPENOTE( 99.25) 
T NOTE(99.16) 
TENOTLEG IOAN) 
T NOTE(99.16) 
T NOTE (99.16) 
TPONOLE. (OSPF is) 


CARE Ak 
MaRiens 


912795FVB 
OU ZT ISSEY? 
912795GA3 
912795GJ4 
912795GJ4 


11 TREASURY BILLS 


9128274E9 
912827459 
9128275H1 
9128275L2 
912827B92 
912827239 
912827239 
912827239 
912827239 
912827523 
JIZZ ISP3 
9128275P3 
912827523 
9128275P3 
GV28275B3 
9128275R3 
91 28275P3 
9128:275P3 
9128275P3 
912827523 
91T28275P3 
9128275P3 


JIUZE27SP3 - 


DiUZE 27 OR3 
9128275R9 
9128272C5 
9AZ8 22ES 
9128272E1 
912827266 
912827266 
912827266 
912827266 
9128272G6 
912827266 
912827266 
9128272G6 
912827266 
9128275X6 


Y/- CHO 
DANIEL 
INV EST ME NT 


UNTY 


OnE S 


DALY 


AN 


EF RAN € aS :€-0 
Ato 


SoA 
IN VEN TF OR Y 


INVESTMENTS OUTSTANDING AS OF 12/31/00 
MAJOR SORT KEY IS ICC# 


MATURITY PURCHASE 
(TICKER) DATE 

03/01/01 11/30/00 
03/22/01 10/17/00 
04/05/01 10/11/00 
05/31/01 11/20/00 
05/31/01 “11/20/00 

3.27% (C) 

05/15/01 05/15/98 
05/15/01 05/15/98 
05/31/01 06/01/99 
07/31/01 12/14/00 
08/15/01 08/15/96 
08/31/01 09/03/96 
08/31/01 09/03/96 
08/31/01 09/03/96 
08/31/01 09/03/96 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 08/31/99 
08/31/01 11/27/00 
08/31/01 12/11/00 
08/31/01 12/14/00 
08/31/01 12/21/00 
08/31/01 12/28/00 
10/31/01 12/01/00 
11730/01 11/30/99 
11/30/01 11/30/99 
12/31/01 12/31/96 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 O2/32/97 
01/31/02 01/32/57 
01/31/02 01/31/97 
OL/SL/02 Ol /aussoa 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/97 
01/31/02 01/31/00 


000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 
000 


4 48 7 


987,473 
ST. 402 
97.040 
96.778 
96019 


LOO. OSL 
NOOR OSH! 
99.656 
HOM 720 
OF) 2 Ae 
98.828 
98.828 
98.828 
97.304 
G9 R89 
99 9.07 
Sin cad) 
99.648 
99°. 91.6 
99.648 
9939126 
99.648 
99.648 
9916 
100.751 
104 52:83 
101.228 
101.495 
101.660 
100.308 
99° sala: 
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98.307 
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RUN: 


PAR VALUE 
SHARES 
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25,000, 000.00 
20,000,000.00 
9,000,000.00 
21,000,000.00 


30,000,000.00 
30,000,000.00 
8,000,000.00 
50,000,000.00 
7,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
5,000,000.00 
10,000,000.00 
10,000,000.00 
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10,000,000.00 
5,000,000.00 
10,000,000.00 
5,000,000.00 
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10,000,000.00 
45,000,000.00 
20,000,000.00 
50,000,000.00 
45,000,000.00 
25,000,000.00 
26,000,000.00 
25,000,000.00 
25,000,000.00 
10,000,000.00 
10,000,000.00 
20,000,000.00 
4,000,000.00 
6,000,000.00 
5,000,000.00 
10,000,000.00 
10,000, 000.00 
10,000,000.00 
10,000, 000.00 
8,000,000.00 


01/03/01 


PAGE: 1 
OO 023 25 
BOOK VALUE 


24,618, 305..56 
24,350,547 .'6i 
19, 407, 955...516 
8, 710,000.00 
20, 323,600.00 


3'0', 009, 375.00 
30,005, 375 ...00 
1; 912,5002,00 
50,860,054.35 
6, 806,890.63 
4,941,406.25 
4,941,406.25 
4,941,406.25 
4,865, 176.64 
4,989,453 43 
9,990, 700.00 
OF G2 OD 6..20 
4,982,421.88 
9,991,600.00 
4,982,421.88 
9, 991.,,600°7..00 
4,982,421.88 
4,982,421.88 
9, 991, 600)..00 
45, 337798959 
20), 236; 500 (25 
50, 614,058.18 
45,672,581) .80 
25; 404,893.39 
26,080,026.76 
24,927, 734.38 
24,925, 134.38 
97 UiG7, OZ 50 
sO Aey as 0) 
19, 61:7 S68 215 
3), 93; 125200 
5, 959, 687-00 
4, 988,350.00 
9, 949), 2118-70 
9; 94:8; Aisa o0 
9,953; 125.100 
9,949), 248% Fi 
W, 964, SV 3.00 
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GRIP REY e/, GLOcuUaN “ey OF SAN FRANCISCO 

MR. Dr A Nie OBS Do AL. Y 415-554-448 7 PAGE: 2 
(SIRPT) iN WE STM EONGD “IN VE N TOO R-Y RUN: 01/03/01 00:01:15 

INVESTMENTS OUTSTANDING AS OF 12/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSEP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38097 T NOTE (99.25) 9128275X6 100 01/31/02 01/31/00 000 62375 6.506 99.758 8,000,000.0 7,980,625.00 
A 38098 T NOTE (99.25) 9128275X6 100 O1/32/02 O1/31/700° O00 6.375 6.506 995758 8,000,000.00 7,980, 625.00 
A 38099 T NOTE (99.18) 9128275xX6 LOO 01/31/02 02/31/00 O00 6.375: 6,612 99.563 8,000,000.00 7,965,000.00 
A 38100 T NOTE (99.25) 9128275X6 100 01/31/02 01/31/00 000 6.375 6.502 99.766 8,000,000.00 7, 981, 250.00 
BR 638002 "TL NOTE: (9.9. 18) 9128275X6 100 01/31/02 01/31/00 O00 6.375 6.612 99.563 8,000,000.00 7,965,000.00 
A 35724 T NOTE (99.16) 9128272S0 1 04/30/02 04/30/97 O00 6.625 6.753 99.466 10,000, 000.00 9,946, 600.00 
A 38374 T NOTE (99.16) 9128272Y7 100 06/30/02 06/30/00 O00 6.250 6.525 99.492 25,000,000.00 24,873,046.88 
A- 38375 T NOTE (99.16) 9128272Y7 100 06/30/02 06/30/00 O00 6.250 6.525 99.492 25,000,000.00 24,873,046.88 
A 3837162 NOTE. (99516) SIA8 27247 100 06/30/02 06/30/00 000 6.250 6.525 99.492 25,000; 000200 24,873,046.88 
A 36594 T NOTE (99.16) 9128274B5 5005: 03/31/03. 03/31/98 “000 S500" S615 *995505 200,000.00 19:9), 01.0500 
A 36595 T NOTE (99.16) 9128274B5 100 :03731/03 03/31/98 000 5.500 5.616 99-500 8,650,000.00 8; 606, 732.50 
A 36596 T NOTE (99.16) 9128274B5 3052 03/31/03) 03/31/98 000 5.500 S.615 992505 150,000.00 149, 2557.50 
A 36597 Te NOTE (99.16) 9128274B5 3051. 03/31/03 03731798 000 5.500 5.604 99.550 1,000,000.00 995,500.00 
A 33942 T NOTE (88.20) 2535 08/15/03 09727794 000 5.750 7.520 88.625 5,000.00 4, 431.25 
A 37126 T NOTE (99.22) 9128274U3 9530 21/05/03 J/16/98 000 4.250" 4:325 99.666 10,000,000.00 9,966, 600.00 
A 371310) TANOLE .\( 98.25) 9128274U3 100 AL/TS/03 VL/6/98 OOO 4.250) 4.522 987.797 10,000, 000.00 9,879, 687.50 
A 37138 T-NOTEH (99°.8:) 9128274U3 100 11/15/03 11/16/798 000 4.250 4.421 99.242 10,000,000.00 9, 924,213.45 
A 37147 LT NOTE 1(99%:8) 9128274U3 LOO 21/15/03 14/16/98 -000 4.250 4,479 991.250 10,000,000.00 9,925,000.00 
A 3714381 NOTE (98.26) 9128274U3 100 11/15/03 11/16/98 O00 4.250 4.525 98.781 10,000,000.00 9,-87'8;, £25.00 
A 37144 T NOTE (98.26) 9128274U3 100 11/25/03 11/16/98 O00 4.250 4.523 98.789 10,000, 000.00 9,878, 906.25 
A 37146 T NOTE (98.30) 9128274U3 100 22/15/03 127726/98 000 4.250. 4,.494-— 98.917 40,000,000.00 39, 566, 875.00 
A 38616 T NOTE (95.26) 9128274U3 POO 27/15/03 11/28/00 000 4.250 5.826 - 95.942 15,000,000.00 14, S914 253.08: 
A 38632 T NOTE (96.26) 9128274U3 WOOL WW/15/03 12/11/00 O00 42250. —S.447 > 975, 1.02 10,000,000.00 OF TMOR 2? FSS 
Av 37/378 Te NOLE (99.22) 9128275A6 100:°02/15/04'°02/16/99 O00 4:5750 .4,.825 99.672 15,000,000.00 14,950; 781.25 
A 37379 T NOTE (99.12) 9128275A6 100 02/15/04 02/16/99 000 4.750 4.892 99.375 15,000,000.00 14, 906,250.00 
x 38473. 1 NOL ((95.27) 9128275A6 100 02/15/04 08/15/00 O00 4.750 6.092 95.828 15,000,000.00 14,374,216. 75 
A 38474-T NOTE "(95.274 9128275A6 100. 02/15/04 08/15/00 -000 4.750 ‘6.092 95.828 15,000,000.00 147374, 28275 
A 88476 T NOTE (95.27) 9128275A6 100 02/15/04 08/15/00 000 435750 6.092 “957828 15,000,000.00 IAS 37 AOA Ore 1S 
A 38477 T NOTE (95.18) 9128275A6 100 02/15/04=208715/00 000 4.750 6.184 95.547 15, 000;, 000.00 14,332; 080525 
A 37949 T NOTE (99.17) 9128275F5 HOO OS/15704 1715/99" O00 Sr250) =S 2882 ~S75 531 20,000,000.00 195.5016,,,2510:00 
AS Si8273) NODE “(99'222) 9128275F5 100. 0571.5:/04. 05/10/00 O00 5.250. 6.7882 94.672 10,,:000;,, 000.00 9. 74167), nOwe D0 
A 382747 NOE, (99.22) SN28275R5 100 05/25/04 05/10/00 O00 5.250 6.793 94:656 10,000, 000.00 9,465, 625.00 
A. 38275 “LANORE(9:9;..22)) 92827 9E5 100 05/15/04 05/10/00 000 5.250 6.788 94:672 10,000,000.00 95-4675 08H 250 
A. 38276 TONOPE.=(99...22) 9128275F5 100 OS/15/704 05/70/00 O00 5.250. 6.788 94672 20,000, 000.00 18,934, 875200 
SUBTOTAL (Investment Type) 12 TREASURY NOTES 332°50'3'(C) 5.022 527939 99.324 1,004, 005,-000200 997, 2Us7 533% 13 
A 38582 FEDERAL NATL MTG ASSN DI 313589ATO 100 01/18/01 10/24/00 000 6.430 6.530 98.464 50,000,000.00 49,231, 972<22 
A 38452 FEDERAL NATL MTG ASSN DI 313589BA0O 9530 01/25/01 08/04/00 O00 6.440 6.647 96.887 15,000,000.00 14,533; 100-00 
A 38453 FEDERAL NATL MTG ASSN DI 313589BAO 923 01/25/01 08/04/00 O00 6.440 6.647 96.887 15,000,000.00 14-533; 100/200 
A 38455 FEDERAL NATL MTG ASSN DI 313589BH5 901 02700700! 08704700 000 6.440) 6.655 -96.762 10,000, 000.00 9; 67-6, 2s wal 
A 38457 FEDERAL NATL MTG ASSN DI 313589BH5 100 02/01/01 08/04/00 000 6.440 6.655 96.762 35,000,000.00 33, 866,738.89 
A 38653 FEDERAL NATL MTG ASSN DI 313589DNO VOi0) “03/26/02 127197 00- 00" 6.280 62285 98.335 5,000, 000.00 4,916, 740.67 
A 38559 FEDERAL NATL MTG ASSN DI 313589DR1 M622 08/29/00. OV OO, O00! 26.830! Ga524 —97.028 13,000,000.00 NZ Gils), (GSaely 
A 38560 FEDERAL NATL MTG ASSN DI 313589DY6 9902 04/05/02, HOY OO 000 “6.330 6.582 965905 5,000,000.00 4, 845, 266.67 
A FEDERAL NATL MTG ASSN DI 313589F21 100 05/24/01 11/29/00 000 6.270 6.468 96.935 15,000,000.00 14,540, 200.00 
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Ce ie You Cr OU sINie 4 Om SAN FR AN Cf ss €.0 

MR. D AGN) 8 DALY 41'S —- 9°95 4 - 4.4.87 PAGE: 3 

(SIRPT) LN VE SS? MEN LT LN V EN LT OR Y RUN: 01/03/01 00:01:15 
INVESTMENTS OUTSTANDING AS OF 12/31/00 
MAJOR SORT KEY IS ICC# 
INVSMT FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
NO. DESCRIPTION CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 

A 38562 FEDERAL NATL MTG ASSN DI 313589HD8 9530 06/21/01 10/11/00 000 6.250 6.537 95.608 20,000,000.00 19) 24, S27. 8 
A 38574 FEDERAL NATL MTG ASSN DI 313589MP5 100 10/05/01 10/18/00 000 6.110 6.498 94.026 5,000,000.00 4, 701, 288.189 
A 38575 FEDERAL NATL MTG ASSN DI 313589MP5 100 10/05/01 10/18/00 000 6.105 6.493 94.031 20,000,000.00 18:, 8016, 133533 
A 38642 FEDERAL NATL MTG ASSN DI 313589NT6 9530 11/02/01 12/14/00 000 5.740 6.052 94.850 27,000,000.00 257 O09), 2851100 
A 38643 FEDERAL NATL MTG ASSN DI 313589NT6 930 11/02/01 12/14/00 000 5.740 6.052 94.850 23; 0007,000'..0.0 2 BLS RCTS 22 
A 38633 FEDERAL NATL MTG ASSN DI 313589PX5 $530) 11/30/01 127117000 000  Se720° “6206 “94 23i5 25,000,000.00 23,9937, 0339555 
SUBTOTAL (Investment Type) 41 FNMA DISCOUNT NOTES 9. 1S3i(C) 6.191 62428" © 916.2516 283,000,000.00 272,404, 780.28 
A 38597 FEDL HOME LOAN BK CONS D 313385AB2 927 ©1/02/01 11709/00 000 6.440 6.503 ~99.034 8,000,000.00 719922, 7120:.:00 
A 38652 FEDL HOME LOAN BK CONS D 313385DA1 100 03/14/01 12/19/00 O00 6.180 6.272 98.541 10,000,000.00 9/8194, 0183.33 
A 38657 FEDL HOME LOAN BK CONS D 313385DQ6 100 03/28/01 12/27/00 000 6.090 6.185 98.461 20,000,000.00 dna LoVe )PAr addon (6) 7) 
A 38561 FEDL HOME LOAN BK CONS D 313385DZ6 100 04/06/01 10/11/00 000 6.330 6.533 96.888 35,000,000.00 33,910, 71277510 
A 38583 FEDL HOME LOAN BK CONS D 313385EP7 100 04/20/01 10/24/00 O00 6.270 6.471 96.900 15,000,000.00 1. 4;,5314,,9'79-./00 
A 38623 FEDL HOME LOAN BK CONS D 313385FJ0 100 05/09/01 11/30/00 000 6.200 6.376 97.244 397,929; 000.00 38,828,734.04 
A 38613 FEDL HOME LOAN BK CONS D 313385FL5 100° 05/11/01 11/21700. 000 €.260 6.452 97.027 30,000,000.00 29, 107, 950.100 
A 38625 FEDL HOME LOAN BK CONS D 313385FY7 100 05/23/01 12/04/00 O00 6.180 6.366 97.082 25,000,000.00 24,270,416.67 
A 38626 FEDL HOME LOAN BK CONS D 313385GH3 9530 06/01/01 12/04/00 000 6.150 6.344 96.942 15,000,000.00 14,541, 312.50 
A 38634 FEDL HOME LOAN BK CONS D 313385GH3 100 06/01/01 12/11/00 000 6.030 6.209 97.119 30,000,000.00 2:9, 13597100500 
A 38576 FEDL HOME LOAN BK CONS D 313385HK5 100 06/27/01 10/18/00 000 6.200 6.481 95.660 9,000,000.00 8, 609,400.00 
A 38636 FEDL HOME LOAN BK CONS D 313385MG8 9901 “09/28/01 12/122700 000 $2820 6.106. 195.322 25,000,000.00 23, 82514916. 60 
SUBTOTAL (Investment Type) 43 FEDERAL HOME LOAN DISC 8.54% (C) 6.267 6.852 97.063 261,929,000.00 254, 236,037.38 
A 38596 FEDL HOME LN MTG CORP DI 313397AB7 924 01/02/01 11/09700 000 6.450 6.513 -99..033 25,000,000.00 24; °758:;, 125.00 
SUBTOTAL (Investment Type) 44 FMC DISCOUNT NOTES 2108'S 1G) 6.450 6.548> 199'..0838 25,000,000.00 245 1 S87 UZ OO 
A 38635 SALOMON SB C/P 71954W0N43 1.00 02/04/01 12/11/7000 (000 6..600 6.629. +99: 560 25,000,000.00 24,890,000.00 
A 38585 SALOMON SB C/P 7954WON5O LOO 01/05/01 10/27/00 000 6.500 6.583 98.736 25,000,000.00 24, 684,027.78 
A 38587- QUINGYSCP 74838UN85 100 01/08/01 11/02/00 000 6.580 6.662 98.775 49,000,000.00 48, 399, 940.56 
A 38521 MERRILL LYNCH CP 59018JUN91 100 01/09/01 09/18/00 000 6.510 6.646 97.957 20,000,000.00 197, 591%, SiG CW 
A 38588 SALOMON CP 7954WONCS5 100 01/12/01 11/02/00 O00 6.530 6.615 (98.712 30,000,000.00 29,613, 641.67 
A 38565 MERRILL C/P 59018JNH3 TOO Od /17/01 10/13/00 000° 6.480. 6.594 298.292 30,000,000.00 29,481,600.00 
A 38581 MERRILL LUNCH C/P 59018JNK6 100 02/19/01 10/238700 000 6.520. 6.624 298.424 10,000,000.00 9;, 842, 4388.38 
A 38S), COCAS COLA CP 19121 DNW1 9580 02/30701 10724700 000 6.460 6.576 198.241 45,000,000.00 44,208, 650.00 
A 38617 MERRILL LUNCH CP 5901 8JNWO 100 01/30/01 11/28/00 000 6.580 6.657 98.849 50,000,000.00 49,424,250.00 
A 38598 WELLS FARGO CP 9479FOP12 lt 027 00/02 11746700" O00 6:34:90) (6. 582, =98.612 21,300,000.00 21,004, 326.42 
A 38654 SALOMON SB C/P 7954WOP82 100 02/08/01 12/20/00 000 6.450 6.508 99.104 30,000,000.00 29; 1305 250)00 
A 38619 SALOMON SB C/P 7954WOPQO2 100) (02/09/7015 11/29/00" {000) 62580, 6.616. 98. 694 25,000,000.00 24, 673,500.00 
A 38612 SALOMON C/P 7954WOPC3 HOO O27 i27708. Ally/2/0)/'010' {000-16 .5205 “62624 598.4579 33,000,000.00 32,497, 960.00 
A 38578 DLUCENID TECH: GP ~ 54946JPE6 953.0 02714700 L077 247,00) WOO! =6. 450) GeS8s) FON. SHS 36, 600,000.00 35, 859; 002.50 
A 38579 -LUCENT TECH CP 54946JPE6 1 O27 MAY Oiks VOY 24/00 000 W645 0) “6S s8S= "97s 97/5 2,400,000.00 2; 35d 400. 00 
A WELLS FARGO CP 9479FOPP9 92:8) 02/23 /00e I 16/00" 000° 6.490) 6.608 198.205 19, 700,000.00 19, 348,404.25 


38599 





i esste 
Pa SHEE 














sa tnomey 





= 





es 


i 
“OT GENGT: oe rey “er 
“GF\GRIO2 TIVE 
BF ipeser 7 
BOE EENGT 






—— a ne 





= Bost age a 





; < v _ 
pa oo hes : eee eee ‘ 
. aoa - 7 . . = = = s << =F — 
= aes ad Fa : ' ; jo" ; re <.wee" 38 ¥ 
5 ie im ; 4 : 7 : ns . 6a 
g = = « 
>. ce 7 + = - af 4 ' is x > nd 
i ¥ E ’ 4 z Pl » a? Ap ; <<“ te = 
. : a. 
. i / : 4 5 = se j z ey ya 
/ ‘ 7* = 
! 3 ie = ay : ~ : rer? 
7 : <a 2 - -¢ Pa 
: ry ’ 2° z ' = oh = a <, : 
a ‘ s we Ea 2 =e v 
< 
| 
® . 4 = v a y < 
> tsa; E i . : pr-' 5 ¢ 7 5 Bea a 
d , f 3 
= , 4 “ oe oe * a s ¥ P * 9 3 


(SIRPT) 


INVSMT 
NO. 

A 38600 

A 38628 


SUBTOTAL 


38437 
S38io/2Z 
38513 
38534 
38554 
38590 
38589 
38593) 
38564 
38546 
38955 
38556 
38516 
38557 
33517 
318553 
38592 
38548 
38549 
38550 
38551 
38552 
38614 
38644 
38647 
38648 
38649 
38650 
38651 
38629 
38645 
38603 
38604 
38605 
38606 
38607 
38608 
38609 
38610 


PP PPrPP PPP PPP KP PP rr PPP PPP PEP rP PPP PPP ror PrP ry 


SUBTOTAL 


DESCRIPTION 


WELLS FARGO CP 
SALOMON SB C/P 


(Investment Type) 


BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
NEGOTIAB 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 
BK AMER 


(Investment Type) 


QaaQaaaaa 


GQOG AL: iA. AAA OQ QE AG Q:0:0 8000000000 
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Cele oe/ CeO UU Nay, OF SAN FRANCISCO 

MR. DANIEL DA LY ale = 5 914 44 Be 

INVESTMENT ENV EN TO RY 

INVESTMENTS OUTSTANDING AS OF 12/31/00 

MAJOR SORT KEY IS ICC# 

FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK 
CUS PP NO. (TICKER) DATE PURP RATE YIELD PRICE 
9479FOPP9 929 02/23/01 11/16/00 000 6.490 6.608 98.215 
7954W0024 100 03/02/01 12/06/00 O00 6.450 6.551 98.459 
81 COMMERCIAL PAPER DISC 16.50%(C) 6.510 6.604 98.570 
06050EQE8 100 01/02/01 07/19/00 000 6.860 6.860 100.000 
06050EUE3 100 01/03/01 10/17/00 O00 6.630 6.630 100.000 
06050EUE3 1 01/03/01 10/17/00 000 6.630 6.630 100.000 
06050ETM7 100 01/16/01 09/26/00 000 6.640 6.640 100.000 
O6050ETV7 9530 01/16/01 10/10/00 000 6.540 6.540 100.000 
O06050EUR4 100 01/16/01 11/02/00 000 6.600 6.600 100.000 
O06050EUS2 100 01/31/01 11/02/00 000 6.600 6.600 100.000 
O06050EUTO 100 01/31/01 11/07/00 000 6.620 6.620 100.000 
06050EUC7 100 02/02/01 10/13/00 000 6.630 6.630 100.000 
O6050ETS4 100 02/05/01 10/02/00 000 6.650 6.650 100.000 
O6050ETWS 9530 02/13/01 10/10/00 000 6.640 6.640 100.000 
O06050ETX3 9530 02/27/01 10/10/00 000 6.640 6.640 100.000 
O06050ESR7 100 03/06/01 09/06/00 O00 6.670 6.670 100.000 
OeOSOETY1 9530 03/13/01 10/10/00 O00 6.540 6.540 100.000 
O6050ESS5 100 03/20/01 09/06/00 000 6.670 6.670 100.000 
O6050ETZ8 100 03/20/01 10/10/00 000 6.540 6.540 100.000 
06050EUU7 100 03/21/01 11/07/00 O00 6.610 6.610 100.000 
O06050EUA1 1 03/27/01 10/10/00 000 6.640 6.640 100.000 
O6050EUA1 9902 03/27/01 10/10/00 O00 6.640 6.640 100.000 
O6050EUA1 9901 03/27/01 10/10/00 000 6.640 6.640 100.000 
O60S50EUA1 7622 03/27/01 10/10/00 000 6.640 6.640 100.000 
O06050EUA1 100 03/27/01 10/10/00 000 6.640 6.640 100.000 
O6050EVC6 100 04/16/01 11/21/00 000 6.610 6.610 100.000 
O6050EVL6 100 05/10/01 12/14/00 000 6.340 6.340 100.000 
O6050EVN2 100° 05/22701 12715700 “000 ‘6:320 6.320 100.000 
O6050EVN2 859 1057227015 12/15/00, F000 62320 46. 820 ELOOT 000 
06050EVN2 92'4 05722708 12/15/00 000. 6.320 6.320 1002000 
O6050EVN2 900 05/22/01 12715/00 000 6.320 6.320 100.000 
O6050EVN2 901 05/22/01 12/15/00 O00 6.320 6.320 100.000 
O6050EVH5 100 06/15/01 12/06/00 000 6.410 6.410 100.000 
O06050EVK8 100 06/15/01 12/14/00 000 6.320 6.320 100.000 
06050EVA0 473 07/18/01 11/20/00 000 6.570 6.570 100.000 
06050EVA0 467 07/18/01 11/20/00 000 6.570 6.570 100.000 
06050EVA0 471 O7/18/0L 11/20700 000 96.570 6.570, 100.000 
06050EVA0 B25 OV 78/01 1620/00) - O00. GSO “6.57/01 1005000 
06050EVA0 EO OMS 40/7 UB Ol 2 0// 00. i000, 26157705 6..55/'0, 100)..0.0.0 
06050EVA0 5005) 07/18/01 11/20/00) 000% 657.0% -6.570° 100... 000 
O06050EVA0 803 07/18/01 11/20/00 000 6.570 6.570 100.000 
06050EVA0 HOON OM/ALS AOE 1/20/00) OOO! -*6. 57/05 26..57/0- LOO O00 
91 NEGOTIABLE C.D.'S 2875 2a) 6. 990= 16.5 5910> HOOL 000 


RUN: 


PAR VALUE 
SHARES 


6, 300,000.00 
40,000,000.00 


50,000,000.00 
13, 20'S), 000.00 
9, 19'5''0:0:0'.,00 
25,000,000.00 
20,000,000.00 
50,000,000.00 
20,000,000.00 
50,000, 000.00 
43,000,000.00 
35,000,000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
25,000,000.00 
12,000,000.00 
50,000,000.00 
9, 600,000.00 
4,000,000.00 
7,000,000.00 
13,000,000.00 
16,400,000.00 
35,000,000.00 
25,000,000.00 
9,000,000.00 
5,000,000.00 
4,000,000.00 
9,000,000.00 
8,000,000. 00 
45,000,000.00 
25,000, 000.00 
40,000.00 
93,000.00 

1 75;,0.010200 
3,000,000.00 
2,000,000.00 
1,000,000.00 
4,000,000.00 
31,692,000.00 


840,000,000.00 


01/03/01 


PAGE: 4 
OO?01s15 
BOOK VALUE 


6; 187,560. 75 
39), 383), 666.67 


50,000,000.00 
18% .2.0'5;,, 010.05,00 
971 9'5),.00050.0 
25,000,000.00 
20,000,000.00 
50,000,000.00 
20,000,000.00 
50,000,000.00 
43,000,000.00 
35,000, 000.00 
50,000,000.00 
50,000,000.00 
25,000,000.00 
50,000,000.00 
25,000,000.00 
12,000,000.00 
50,000,000.00 
9, 600,000.00 
4,000,000.00 
7,000,000.00 
13,000,000.00 
16,400,000.00 
35,000,000.00 
25,000,000.00 
9,000,000.00 
5,000,000.00 
4,000,000.00 
9,000,000.00 
8,000,000.00 
45,000,000.00 
25,000, 000.00 
40,000.00 
93,000.00 
175,000.00 
3,000,000.00 
2,000,000.00 
1,000,000.00 
4,000,000.00 
31,692,000). 00 


840,000, 000.00 
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(SIRPT) 


INVSMT 
NO. 


DESCRIPTION 





Qo \17/-1C OU ANEL Oak SAN HR AN C 1s C0 
MR DANIEL DALY 415-554-4487 PAGE: 5 
INVESTMENT INVENTORY RUN: 01/03/01 00:01:15 
INVESTMENTS OUTSTANDING AS OF 12/31/00 
MAJOR SORT KEY IS ICC# 
FUND MATURITY PURCHASE SAF/ CUPN TRDNG BOOK PAR VALUE 
CUSIP NO. (TICKER) DATE PURP RATE YIELD PRICE SHARES BOOK VALUE 
ASSETS FIXED 62124 6.325 98.837 3,012,234,000.00 2,977; 95; 8 ho, 78 
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FRAN CIS 
Se eS tae 
FIXED INCOME 
009901, 


PAR VALUE 
ORIGINAL FACE 


-7,000,000.00 
-7,000,000.00 
-7,000,000.00 
-15,000,000.00 
~15,000, 000.00 
-15,000,000.00 
-10,000,000.00 
-10,000,000.00 
-10,000,000.00 
=10, (0100, 0010) -00 
-25,000,000.00 
-10,000,000.00 


-10,000,000.00 


=91,:000,,000...00 
-7,000,000.00 
-10,000,000.00 
-50,000,000.00 


-20,000, 000.00 


Cole) Ye / 7G OnUsNi ay: OF SAN 
MR. DOAN 4 DAVEY. 4 
* ACTIVE TRANSACTIONS * DETAIL TRANSACTION REPORT - 
2/01/00 TO. 12/31/00 
SETTLEMENT DATE BASIS 
FUNDS: 000100, 000924, 000859, 000901, 009530, 
INVSMT DESCRIPTION/POOL# BANK BROK MATURITY TRADE/ TXN COUPON 
NO. MEMO CASH DATE /ENTRY SETTLE TYP YIELD 
35462 T NOTE 19 12/31/01 12/31/00 °INETR -6.125 
12/31/00 01/02/01 12/31/00 6.186 
35706 T NOTE 19 40 04/30/01 12/21/00 SALE 6.250 
12/20/00 12/21/00 6.693 
35707 T NOTE 19 40 04/30/01 12/21/00 SALE 6.250 
12/20/00 12/21/00 6.697 
35708 T NOTE 19 40 04/30/01 12/21/00 SALE 6.250 
12/20/00 12/21/00 6.693 
36196 T NOTE (100.60) 19 40 10/31/02 12/06/00 SALE 5.750 
12/06/00 12/06/00 5.7.06 
36197 T NOTE(100. 60) 19 40 10/31/02 12/06/00 SALE 5.750 
12/06/00 12/06/00 5.708 
36198 T NOTE(100.60) 19 40 10/31/02 12/06/00 SALE 5.750 
12/06/00 12/06/00 5.708 
36598 T NOTE (99.16) 19 40 03/31/03 12/06/00 SALE 5.500 
12/06/00 12/06/00 5: 615 
36599 T NOTE (99.16) 19 40 03/31/03 12/06/00 SALE 5.500 
12/06/00 12/06/00 5.615 
36620 T NOTE (99.13) 19 40 03/31/03 12/06/00 SALE 5.500 
12/06/00 12/06/00 5.640 
36622 T NOTE (99.13) 19 40 03/31/03 12/06/00 SALE 5.500 
12/06/00 12/06/00 5.640 
36792 T NOTE (99.23) 19 40: 05/34./03 12702/00: SALE 5.500 
12/04/00 12/01/00 5.563 
37129 T NOTE (98.25) 19 AQ. -W1s/ U5/ 0322/21/00") SALE, 42.250 
12/20/00 12/21/00 4.522 
S74 2-TNOLE. (9:98) 19 AO; 1i/U5/03) 127 21/00 SALE 4.250 
12/20/00 12/21/00 4.419 
38374 T NOTE (99.16) 19 06/30/02 12/31/00 INTR 6.250 
12/31/00 01./02./01 22731010 625125 
38375 T NOTE (99.16) 19 06/30/02 12/31/00 INTR- 6.250 
12/31/00 01/02701 12/31/00 6.525 
38376 T NOTE (99.16) 19 06/30/02 12/31/00 INTR 6.250 
12/31/00 01/02/01 12/31/00 6.525 
38384 FEDERAL NATL MTG ASSN 19 89 12/21/00 12/21/00 MAT 6.490 
ON /O2/08 139/21700 6.700 
38385 FEDL HOME LOAN BK CONS 19 89 12/22/00 12/22/00 MAT 6.470 
01/02/01 12/22/00 6.680 
38386 FEDL HOME LOAN BK CONS 19 89 12/27/00 12/27/00 MAT 6.470 
: 01/02/01 12/27/00 6.686 
38436 BK AMER C.D. 19 40 12/19/00 12/19/00 MAT 6.730 
01/02/01 12/19/00 6.730 
38563 SALOMON S/B CP 19 89 12/01/00 12/01/00 MAT 6.480 
01/02/01 12/01/00 6.540 


000900, 


(Or, 
4487 
000931, 000930 
BOOK VALUE 
PREM / (DISC) 


=6,392,7269..63 
LOW, 34e. 37, 

=O, 091, 1717. 88 
108,828.12 

=, 09272 69'.09 
LOT, 34:47 
=15,0285:129..00 
2297, 02:9 010 
=15702.6, 9535 i03 
=267 Jo s3 
=157,026, 953:.13 
=216;, 95S. 183 

=9), 95:0, 50:0) 010 
49,500.00 

=9 7, 950/500, 100 
4197, 500700 

—9 939; ,84 3245 
60; 1516..-25 
=9.,93:9;,843)..75 
60, 1LS6225 
=24,931,640.63 
6875359637 
9181 9 168d. oO 
ZO 250 

=9:, 925,000. 00 
75,000.00 


=4718:43i 158). 383 
=16),1 1-9), 840.28 
=9),°6-7'6;, 9 0:0-10'0 
-50,000,000.00 


-19,816,400.00 


PAGE: al 
RUN: 01/03/01 00:01:07 
(INTEREST) (GAIN) /LOSS 
AMORT/ (ACCRET) SETTLEMENT 

—30167:290;..0.0 
306,250 0:0 
=61)7,.63'6.:. 7/4 -116,484.37 
1, 0707 386.274 
=615,03'6 7/14 = p81 LZ 
7,070), 386..74 
—61, 636.74 -116,484.41 
7,070, 386.74 
=8d (3.43 2 OO Stao 
15, 13:47,992223 
=8.97, 13548 SV AVA TS A Oa OYA 
1S lS 4,779: 9 2528 
385), 1/3. 24.8 =22 2209) 62 
Nop SAy OZ e23 
—1O1s, 23:6; 30 =39, 343" U5 
10,094. 0'80i 05 
SLO 236.25 =39),343 15 
10,091,080.00 
MOU 2 36,125 =50),,000%.:00 
10,091,080.00 
= VOM 2316225 =50),/010'0). 00 
10,091,080.00 
SO) We Aa =118,.504°.-68 
242958), OU 2018 
=42,,265.00 137, 200500 
9,1 8'4;, 42512-2510. 
=42, 2609.39 182,812.50) 
9, 1784,,452..89 

—eilby 49) 0) 4{0)0) 
TBs, 2510s.2010 

=7 817, 250'.100 
781,250.00 

=1'815, 290 00 
781,250.00 

= 156,84 4../67 
5,000, 000.00 

=220, US9na2 
7,000,000.00 

=323, 500-1010 


=A 39% AI2 Az 


-183,600.00 


10,000, 000.00 
oily ASS), 472 ee 


20,000, 000.00 
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* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


38640 


FUNDS: 


DESCRIPTION/ POOL# 
MEMO 





SALOMON S/B CP 

MERRILL LYNCH CP 
SALOMON SB C/P 

SALOMON SB C/P 

FEDL HOME LOAN BK CONS 
FEDL HOME LOAN BK CONS 
UNITED STATES TREAS NT 
SALOMON SB C/P 


BK AMER C.D. 


BNY INT (114960.04) 
T NOTE (99.21) 
T NOTE (96.26) 


FEDERAL NATL MTG ASSN 
FEDL HOME LOAN BK CONS 
SALOMON SB C/P 


FEDL HOME LOAN BK CONS 


T NOTE. (99.22) 
Te NOM e(9'9i222)) 
TNOLE, 99e22) 


Cie Wo COU Ny OF SAN FoR A N Giles € 0 
MISE: DANTIEL DALY 4 iS = 5 504 = 4 478" 7 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/01/00 TO 12/31/00 
SETTLEMENT DATE BASIS 
000100, 000924, 000859, 000901, 009530, 009901, 000900, 000931, 000930 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
E9 89 12/14/00 12/14/00 MAT 6.480 -50,000,000.00 -49,469,000.00 
01/02/01 12/14/00 * 6, 990 
aug) 45 12/04/00 12/04/00 MAT 6.470 -15,000,000.00 -14,889,470.83 
01/02/01 12/04/00 Gno8 
19 89 12/19/00 12/19/00 MAT 6.480 -25,000,000.00 -24,815,500.00 
01/02/01 12/19/00 6.928 
9 89 12/18/00 12/18/00 MAT 6.480 -10,000,000.00 -9,928,000.00 
01/02/01 12/18/00 6.527 
19 40 05/23/01 12/04/00 PURC 6.180 25,000,000.00 24,270,416.67 
12/04/00 12/04/00 6.366 SAI PICS. 3S 
ae, 40 06/01/01 12/04/00 PURC 6.150 15,000,000.00 14,541,312.50 
12/04/00 12/04/00 6.344 -458,687.50 
19 40. 10/31/01 12/01/00 PURC 5.875 26,000;,000.00 . 26,080,026.76 
12/04/00 12/01/00 6.091 80,026.76 
i'9 89 03/02/01 12/06/00 PURC 6.450 40,000,000.00 39, 383,666.67 
12/06/00 12/06/00 6.551 =61167,383;...53 
19 40 06/15/01 12/06/00 PURC 6.410 45,000,000.00 45,000,000.00 
12/06/00 12/06/00 6.410 
19 99 02/28/01 12/04/00 PURC 5.550 25,000,000.00 25,000,000.00 
12/06/00 12/04/00 5.550 
99 12/04/00 SALE 5.550 -25,000,000.00 -25,000,000.00 
12/06/00 12/04/00 52550 
19 40 08/31/01 12/711/00 PURC 5.500 20,000, 000.00 20,236,507.25 
12/11/00 127121700 6.016 2307 D029 
19 40 11/15/03 12/11/00 PURC -4.250 10,'000, 000.00 9; 1U0, 212.316 
127 117/100 127/100 5.447 =289),/8 1.164 
19 45. 11/30704 12719 /00 PURE 5.720 2'5;:000;,:000.00 23,593, 833.38 
12/14/00 12/11700 6.061 -1,406,166..67 
19 89 (06/00701 12/11/00 PURC 6.030 30,:000,000.00 29,135,700.00 
12/11/00 12/11/00 6. 209 -864, 300.00 
KS) 89 01/04/01 12/11/00 PURC 6.600 25,000,000.00 24,890,000.00 
12/11/00 12711700 6.629 =11:07,/0007,/0'0 
19 40. 09/28/02 12/12700 PURC 5.820 25,000;000.00 23,827, 916.67 
12/11/00 12/12/00 6.106 =", 1724083: 33 
Me) 40 07731701 12/714/00 PURC 5.500  -50,000,,000.00 ~50,8'60,054.35 
127-15/00. 12714700 6.000 860,054.35 
19 415) 07, / 315/01 127/14 100) PURE “525005 25), 000; /000700) 25,7428, 074.05 
12/15/00 12/14/00 6202 428,074.05 
40 U2/ 5/00) SALE 5.7500) =25;,,000;, 000.00 =25,428, 07/4,.05 
U2 LES LOO 2 Akay /i00 6.012 -428,074.05 
LY) 45 07/31/01 12/14/00 PURC ~5.500 25,000, 000.00- 25,426,074 .05 
12/15/00 12/14/00 6.012 428,074.05 
40 2/15/00) SAH 5.500) =25),,0010,000 700: —25, 4287074405 
M2 leS AO 0212/15 ///0.0. 6.012 =42:8 5.074205 
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RUN: 01/03/01 00:01:07 
(INTEREST) (GAIN) /LOSS 
SETTLEMENT 





=9 37.00.0500 
=1107, 529217 
-184,500.00 


-72,000.00 


= 377) 3 OA) 


=37 (36.42 


50,000,000.00 
15,000,000.00 
25,000,000.00 
10,000,000.00 
=24; 270), 416-67 
= 47, 94 Sit. /50 
-26,080,026.76 
=3:9), 383%, 6616.67 
-45,000,000.00 
=25; 000; '000:.00 
-114,960.04 
25,114,960.04 
=210, 2367 509225 
=9), 1 VO p22 eSi6 
=237, SOS; cS eres 
=29), 135%, 7HOORO0 
-24,890,000.00 
= 23% B27 SURO 6H, 
=50; 860,054.35 
=25;,, 4287 OWS 
= 15, SoS lee 

25, 433% 1'63\.518 
=297, 428, 074 305 


Sey Sis Eo 
2D AS S59 GS o2 





, 


y _ A AGEL 


or = 


Wise. wl 


‘aro 


ja ue Fre 


+3) eae 


Ab) 


4 


ae 


is& 49. J2\30N0I 





—e Ole 07 fary 
TPN GS 
ae be: SAG? | 





PsArT ied 
: a\ii Soe S347) VOR" 
TENT Von 
ASNET 4ee- 











“ane < 
a “3S 5\ 72 


s60 
“@ Tita 





“sea'saiRe” 
SRO Ss "3e os en Ga 





-ago'se0-w 





















ay 
7% : + : =U 
hs x : Sze 204" Re- =e ce 
, p< “\- i eT: “. “a # io oe - - 7 
ig PPS. ee Ta 22  sahpot" nin? a 30° $22" 20 ‘¥ 2, eee 
S-rs\oenn =e (eee tae tee 
a 
Pee ee ee ae 32°00 AO" on “2a? "wpe: 0 
i PRNSENOG. T5449 VEO ; 
a: - rae oe , ‘ 
fh ae - a “> — + ' OK we oe © re ‘ 7 
fz af -oS \ SSN\G! 12a SO: BRE a4 Go pout = a 
r i: TEV\OR SP. 4 be jer ne: ; - 
77 “ a 
‘ = a 
5 = Aol! 
in in : = : 
_ 2°232 Fe ben io‘ pa : 
o3¢¢ 5 at 
ia ti > ie Try tw ie 
a 5, S° $0 
“ fe 2 . ; 7 —_ 
{ I by Hg Wa ‘ Th ‘So tH 4 > * a & ag 2° 2 , 
4 - £2 rr a te 4 ‘hb 3°20 ia 1 rye ' 4 4 Ry ral? 
GB rs ws ‘ « : 
; ) jw { a ; i ‘ <2 ne ty 
‘ . i , :” so ~ ; a 
i 
ra : rh : ew. 10526 iy ice 
; " t \W ih 7 . AE it ‘ af Tey \ Og 
~ LD ‘ 
Pa : : T- ’ _o 
, 4 ‘ . 
Pn i a i 
& =o Pr ot >» «> mms 
‘ bel . a c yd + 
, i sf 3 } - @¢ @¢.9 F 
t 5 - 


* ACTIVE TRANSACTIONS * 


INVSMT 
NO. 


FUNDS: 


DESCRIPTION/ POOL# 
MEMO 


Ciel ¥ / © OU NOY OF 





T NOTE 999.22) 


FEDERAL NATL MTG ASSN 
FEDERAL NATL MTG ASSN 
BK AMER C.D. 

BK AMER C.D. 

tT NOTE. (99.524) 
BK AMER 
BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

BK AMER C.D. 

FEDL HOME LOAN BK CONS 
FEDERAL NATL MTG ASSN 
SALOMON SB C/P 

T “NOTE (99.26) 

FEDL HOME LOAN BK CONS 


Tf NOTE (99:.28') 


MR DANIEL DA i ¥ A Oe Oe ona AAG! 4) 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/01/00 TO 12/31/00 
SETTLEMENT DATE BASIS 
000100, 000924, 000859, 000901, 009530, 009901, 000900, 000931, 000930 
BANK BROK MATURITY TRADE/ TXN COUPON PAR VALUE BOOK VALUE 
CASH DATE /ENTRY SETTLE TYP YIELD ORIGINAL FACE PREM / (DISC) 
129 87 07/31/01 12/14/00 PURC 5.500 «25,000,000.00 25,431,980.30 
12/15/00 12/14/00 Syed oid) 431, 980., 30 
40 12/15/00 SALE, 5.500 -25,000,000.00 -25, 431, 980.30 
12/15/00 12/15/90 5.987 -431, 980.30 
Ane, 40 11/02/01 12/14/00 PURC 5.740 27,000,000.00 25,609,485.00 
12/15/00 12/14/00 6.052 = S005 15:2 00 
19 40; 14/02/01 12/14/00) PURC \ 5.740 -23,000,000.00° 21, 815,487 «22 
12/15/00 12/14/00 6.052 =15 84), S12.718 
1:9 40 05/10/01 12/14/00 PURC 6.340 25,000,000.00 25,000,000.00 
1275/00 12/14 L0G 6.340 
19 40 06/15/01 12/14/00 PURC 6.320 25,000,000.00 25,000,000.00 
12/15/00 12/14/00 6.320 
19 40 08/31/01 12/14/00 PURC 5.500 50,000,000.00 50,614,058.18 
12/15/00 12/14/00 6.022 614,058.18 
19 AQ 05/22/01 12715/00 PURC* 6.320 9,000,000.00 9,000,000.00 
12/15/00 12/15/00 GS 20 
19 40° 05/22/01 12715/00 PURC 6.320 5,000,000.00 5,000,000: 00 
12/15/00 12/15/00 6.320 
19 40: 05/22/01 12/15/00 PURC 6.320 4,000,000.00 4,000,000.00 
12/15/00) 1275/00 6.320 
19 40: 05/22/01 12/15/00 PURG 6.320 9,000,000.00 9,000,000.00 
12715700 12/15/00 G2320 
19 40 05/22/01 12/15/00 PURC 6.320 8,000,000.00 8,000,000.00 
127 15/700) 12 715/00 6.320 
9 40 03/14/01 12/19/00 PURC 6.180 10,000,000.00 9,854,083: 33 
12/20/00 12/19/00 Gn272 AS eo Or OuL 
169 40° 03/26/01 12/19/00 BURG 6.180 5,000,000.00 47, ONG, (41.67 
12/20/00 12/19/00 65289 = 83), 2083.33 
19 8902/08/01 12/20/00 PURC 6.450 30,000,000.00. 29,731,250. 00 
12/20/00 12/20/00 6.508 -268,750.00 
9 410° (087. 3:E/01 12/21/00 PURC “5.500 45, 000,000.00 45,672,581. 810 
P2/20/ 00" L27 21700 Di. 1 IG 672,581.80 
19 4003/28/01 12/27/00. PURC 6.090 20,000,000.00 - 19,692,116. 67 
U2/ 29700" 12/27:/00 6.185 =307 8832 33 
ab) 40 08/31/01 12/28/00 PURG 5.500 25,000,000.00 °25,.414,893.39 
12/28/00 12/28/00 Deel Ae ANA 893...39 
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= 37,1 316042 
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(GAIN) /LOSS 
SETTLEMENT 


-25,431, 980.30 
1,953.13 

25, 433,763.59 

-25, 609,485.00 
-21, 815, 487.22 
-25,000, 000.00 
-25,000, 000.00 
-50, 614, 058.18 
-9, 000,000.00 

-5, 000,000.00 

-4, 000,000.00 

-9,000,000.00 

-8, 000,000.00 

-9,854, 083.33 

-4,916,741.67 

-29,731, 250.00 
-45, 672,581.80 
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* ACTIVE TRANSACTIONS * 


PAR VALUE 





PAR 
TYPE/ WEIGHTED 
TXN# YIELD 
PURC 6.1319 
( 32) 
SALE Siow 
( 17) 
INTR 6.485 
( 4) 
MAT 6.605 


756,000, 000.00 


-251000000.00 


-192000000.00 


Cae Tee, C1O.U Ney. OPE SAN ER ASNT eG i252 © 





MR DANIEL DALY 415-554-4487 
DETAIL TRANSACTION REPORT - FIXED INCOME 
12/01/00 TO 12/31/00 
REPORT GRAND TOTALS 
ASSETS 
ORIGINAL FACE PREMIUM/ AMORTIZATION/ 
VALUE BOOK VALUE (DISCOUNT) (ACCRETION) (INTEREST) 
ree eee eee pore nnnnnsccae cans s ss ssngae co ssscaccsas- 
751,138,472.22 -4,861,527.78 
-251562878.39  -562,878.39 -946, 692.82 


mea 090, 000/00 


-190217869.44 =37 221,602.78 


PAGE: 4 
RUN: 01/03/01 00:01:07 
{GAIN) / 
LOSS SETTLEMENT 


= OM S47 2522 


=1327.230).399) 292,919, 89093 
3227, 265).63, 


191,657,341 .66 
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